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Two-stage stochastic linear program with recourse
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where x € R™, y; € IR™ are decision variables,

cc R, g, € R™, be R™, r, € IR™ are given vectors and

Aec R™Mm T e RM™*M W, € R™* are given matrices. S is
the set of possible outcomes (scenarios) and ps is the probability o

SCenario s.
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