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Introduction to  Distributionally
Robust Optimization
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Abstract:

In this talk, we will review the
various results on distributionally
robust optimization. Distributionally
robust optimization is an efficient
approach to handle the stochastic
optimization problems. In this model,
we consider to optimize the
worst-case expected cost over all
possible distribution based on the
partial Iinformation (such  as
moments) instead of the complete
Information about some random
variables. Especially, we introduce
the main techniques by illustrating
the distributional robust chance
constraint problem for which we
need to find a tractable safe
approximation. (Joint work with
Chenchen Wu and Jiawel Zhang)
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