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“Multi-objective stochastic linear 

programming” 
 
Abstract: A multi-objective stochastic linear program is solved by a reformulation 
into a polyhedral convex set optimization problem. Using a simple example, we 
describe the decision making process for this set optimization approach and point 
out the advantages compared to a classical purely multi-objective decision making 
process. 
Coauthor: Andreas H. Hamel, Free University of Bozen-Bolzano, Italy 
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