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Abstract： 
In this talk, we focus on a class of the 
multi-stage stochastic optimization 
problems arising from economic 
dispatch (ED) in power systems. The 
background is introduced first. Then 
the mathematical models with system 
security risk constraint and solution 
methods, as well as the convergence, 
are studied for single-stage and 
multi-stage ED decision problems. 
Numerical example is provided to 
test the model and solution method. 
Some possible further research is 
discussed.  
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