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e INFORMS - Institute for Operations Research and the Management Sciences
e |FORS - The International Federation of Operational Research Societies

e SIAM - Society for Industrial and Applied Mathematics

e EURO - The Association of European Operational Research Societies

e MathOpt - Mathematical Optimization Society
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e APORS - Asia-Pacific Operations Research Society
o [Eiz%E 244 - Operations Research Society of China
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e Stochastic Programming Society
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e Mathematical Programming *

e SIAM J. Optimization *

e Mathematics of Operations Research *
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e S|IAM Review *
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e Elsevier : Surveys in Operations Research and Management Science
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e Journal of Optimization Theory and Applications *
e QOperations Research Letters *
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e European Journal of Operational Research *
e Computers & Operations Research
 Annals of Operations Research
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e Finance and Stochastic

e J. Economic and Dyanmic Control
 |nsurance and Mathematics of Finance
* (Quantitative Finance
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1. SPRINGER ALERTS

Subscribe to SPRINGER.

Springer Inbox Computational Economics, Vol. 52, Issue 1 - New | Jun 18
Journal of Optimization . Inbox  Phd JOTA: Your manuscript entitled Data-dr Jun 15
Springer Inbox EURO Journal on Computational Optimization, Vo Jun 12
Google Scholar Alerts Inbox Daniel Kuhn - new results - Status of the Daniel K. |i Jun 12
Springer Inbox FEFERRRS20FBFEEFFEHT - Riez Jun 12
Springer Inbox Review of Quantitative Finance and Accounting, V Jun 12
Springer Inbox Computational Mathematics and Modeling, Vol. 29, Is: Jun 10
Springer Inbox Financial Markets and Portfolio Management, Vol. 32, Jun 10
Google Scholar Alerts Inbox Bertsimas - new results - Distributionally robust fixec Jun 9
Springer Inbox Computational Optimization and Applications, Vol Jun?
BE Ry Pnd AETICH - AZGF . AEIEHHE! @  Jun’
Mathematics | Springer Inbox SRR IFEALE ! - 28R BET MNPiEE Jun 6
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EURO Journal on Computational Optimization, Vol. 6, Issue 2 - New Issue Alert

Inbox x Scholar x

Springer <springer@alerts.springer.com> Unsubscribe Jun 12
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Dear Reader, Elu_;:ggga |

We are pleased to deliver your requested table of contents =i
alert for EURO Journal on Computational Optimization.
Volume 6 Number 2 is now available online. Vow Do

In this issue

Original Paper
Column generation algorithms for bi-objective combinatorial optimization
problems with a min—max objective

Christian Artigues, Nicolas Jozefowiez & Boadu M. Sarpong

» Abstract » Full text HTML » Full text PDF
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https://www.springer.com/gp/stay-informed-with-springer-
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—
ED Journal and book alerts

Journal alert Choose from over 1,800 journals. You will receive the table of contents of a new journal issue when the
issue is available online at springerlink.com. Browse by journal or Browse by subject

New book alert Tailor your profile to meet your needs by selecting from over 500 subject areas. You will be notified when
(including ebooks) a new print book and eBook is published. Browse by subject
Book series alert See the table of contents of a newly published volume within a book series, delivered to you

directly. Browse by subject
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Vikas Vikram Singh published an article - This week's research fi
Jia, a recent chapter cited your research - Jia, a recent chapter c
Jia, a researcher you cited is working on a project: Hawkes |
Congratulations Jia, you reached a milestone - Jia Liu Your publi
Vikas Vikram Singh published an article - This week's research fi

Jia, people are reading your work - Jia, people are reading your \

Paolo Vanini commented on an article - Paolo Vanini commented on

Phd
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Jia, people are reading your work - Jia, people are reading your \

Xiangxiang Zhu added a new full-text - This week's research fi

Jia, you have a new read - Isaac Siwale Isaac Siwale just read your pL

Paolo Vanini commented on an article - Paolo Vanini commented on an
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Fractional Risk Process in Insurance
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Optimization Online

www.optimization-online.org/

Subscribe to the Optimization Online monthly digest.

JM optir x‘D Lorer x‘Eﬂ Data- x‘ﬁ Fract x‘D LSE x‘s Geor x‘]‘_‘[ Conf x‘s ICSP x‘@ The x‘D repo x‘m 5 x‘&
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Go g|e optimization-online Digest
Gmail ~ 4= (1] [} Move to Inbox - More ~
m optimization-online Digest, Vol 79, Issue 1 Inbox ~ x
;2:::54’089) optimization-online-request@lists.discovery.wisc.edu
Important & to optimization-o. |«
Sent Mail Send optimization-online mailing list submissions to
Drafts (50) optimization-online@lists.discovery.wisc.edu
Spam (16) . . ) ) -
Trash To subscribe or unsubscribe via the World Wide Web, visit
ras https://lists.discovery.wisc.edu/mailman/listinfo/optimization-online
or, via email, send a message with subject or body 'help’ to
[ ] Jia + optimization-online-request@lists.discovery.wisc.edu
e

You can reach the person managing the list at
optimization-online-owner@lists.discovery.wisc.edu
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Optimization Online
www.optimization-online.org/

Subscribe to the Optimization Online monthly digest.
ROBUST OPTIMIZATION

Etienne de Klerk, Daniel Kuhn, Krzysztof Postek
Distributionally robust optimization with polynomial densities: theory, models and algorithms
http://www.optimization-online.org/DB_HTML/2018/05/6615.html|

Viet Anh Nguyen, Daniel Kuhn, Peyman Mohajerin Esfahani
Distributionally Robust Inverse Covariance Estimation: The Wasserstein Shrinkage Estimator
http:/mwww.optimization-online.org/DB_HTML/2018/05/6627.html|

Ward Romeijnders, Krzysztof Postek
Piecewise constant decision rules via branch-and-bound based scenario detection for integer adjustable robust optimization
http:/mwww.optimization-online.org/DB_HTML/2018/05/6634.html

STOCHASTIC PROGRAMMING

Christoph Buchheim, Jonas Pruente
K-Adaptability in Stochastic Programming
http://www.optimization-online.org/DB_HTML/2018/05/6613.html

Yunxiao Deng, Junyi Liu, Suvrajeet Sen
Coalescing Data and Decision Sciences for Analytics
http:/mwww.optimization-online.org/DB_HTML/2018/05/6629.html|
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[PDF1 Martingale Characterizations of Risk-Averse Stochastic Optimization Problems
A Pichler, R Schlotter - arXiv preprint arXiv:1802.03639, 2018

Abstract: This paper addresses risk awareness of stochastic optimization problems. Nested

risk measures appear naturally in this context, as they allow beneficial reformulations for

algorithmic treatments. The reformulations presented extend usual Hamilton-Jacobi-Bellman

Systemic risk and copula models

GC Pflug, A Pichler - Central European Journal of Operations Research, 2018
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not be present if the institutions were independent from each other. This paper introduces
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