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Recently, the change speed of the structure of the information has become
fast, as speed of the communication has become fast. In such situations, it is important to form a
plan which is robust for uncertainty. Therefore, the robust optimization techniques attract much
attentions. In the robust optimization, we optimize costs or profits in the worst case. In this
research, robust mathematical optimization ?roblems arising in management sciences. Concretely, we
propose robust optimization model in portfolio selections, robust equilibrium models in supply chain
networks and robust equilibrium models arising price and quantity competitions.
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