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Abstract. Quantitative estimates of the continuous dependence on the underlying proba-
bility measure are established for the value of stochastic programming problems. Lipschitz
dependence is derived as a particular case. The class of problems is a general one; exam-
ples show how the conditions can be verified for more structured cases. The general result
is used to establish the continuous dependence estimates for the value of sensors for the
stochastic problems.
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