
 
Automatic control : 
 
A. Ben-Tal, S. Boyd, A. Nemirovski, Control of Uncertainty-Affected Discrete Time Linear 
Systems via Convex Programming, technical report, 2005. 
http://www2.isye.gatech.edu/~nemirovs/FollowUpFinal.pdf 
 
L. El Ghaoui, G. Calafiore, Robust Filtering for Discrete-Time Systems with Bounded Noise 
and Parametric Uncertainty, IEEE Transactions on automatic control, vol. 46, no. 7, pp. 
1084-1089, 2002. 
http://ieeexplore.ieee.org/xpls/abs_all.jsp?arnumber=935060&tag=1 
 
 
 
Energy system / market : 
 

L. Ju, Q. Tan, Y. Lu, Z. Tan, Y. Zhang, Q. Tan, A CVaR-robust-based multi- objective 
optimization model and three-stage solution algorithm for a virtual power plant 
considering uncertainties and carbon emission allowances. International Journal of 
Electrical Power & Energy Systems, 107, 628-643, 2019.  
https://www.sciencedirect.com/science/article/abs/pii/S0142061518326516 

M. Mazidi, H. Monsef and P. Siano, Robust day-ahead scheduling of smart distribution 
networks considering demand response programs, Applied Energy, 178:929-942, 2016.  
https://www.sciencedirect.com/science/article/abs/pii/S0306261916307917 

A. Lorca, X. A. Sun, Adaptive Robust Optimization With Dynamic Uncertainty Sets for Multi-
Period Economic Dispatch Under Significant Wind, IEEE Transactions on Power Systems, vol. 
30, no. 4, pp. 1702-1713, July 2015. 
http://ieeexplore.ieee.org/document/6917060/?arnumber=6917060 

S. Kim, G. B. Giannakis, Scalable and robust demand response with mixed-integer 
constraints, IEEE Transactions on Smart Grid, 4(4):2089-2099, 2013.  
https://ieeexplore.ieee.org/document/6510544 

C. Zhao, J. Wang, J.-P. Watson, Y. Guan, Multi-stage robust unit commitment considering 
wind and demand response uncertainties, IEEE Transactions on Power Systems, 
28(3):2708-2717, 2013. 
https://ieeexplore.ieee.org/document/6476049 

F. Babonneau, A. Kanudia, M. Labriet, R. Loulou, J.-P. Vial, Energy Security: A Robust 
Optimization Approach to Design a Robust European Energy Supply via TIAM-WORLD, 
Environment  Model Assessment, vol. 17, 19-37, 2012. 
http://link.springer.com/article/10.1007%2Fs10666-011-9273-3 

http://www2.isye.gatech.edu/~nemirovs/FollowUpFinal.pdf
http://ieeexplore.ieee.org/xpls/abs_all.jsp?arnumber=935060&tag=1
https://www.sciencedirect.com/science/article/abs/pii/S0142061518326516
https://www.sciencedirect.com/science/article/abs/pii/S0306261916307917
http://ieeexplore.ieee.org/document/6917060/?arnumber=6917060
https://ieeexplore.ieee.org/document/6510544
https://ieeexplore.ieee.org/document/6476049
http://link.springer.com/article/10.1007%2Fs10666-011-9273-3


 
L. Zhao, B. Zeng, Robust Unit Commitment Problem with Demand Response and Wind 
Energy, technical report, 2010. (a summary appears in IEEE Power and Energy Society 
General Meeting, 2012). 
www.optimization-online.org/DB_FILE/2010/11/2784.pdf 
 
R. Jiang, J. Wang, Y. Guan, Robust Unit Commitment With Wind Power and Pumped Storage 
Hydro, IEEE Transactions on Power Systems, vol. 27, no. 2, pp. 800-10, 2012.  
http://ieeexplore.ieee.org/xpls/abs_all.jsp?arnumber=6069602 
 
 
 
Finance 

H. Ashrafiand, A. C. Thiele. A study of robust portfolio optimization with European options 
using polyhedral uncertainty sets. Operations Research Perspectives, 8:100178, 2021. 
https://www.econstor.eu/handle/10419/246438 

S. Zymler, B. Rustem, D. Kuhn, Robust portfolio optimization with derivative insurance 
guarantees. European Journal of Operational Research, 210(2):410–424, 2011.  
https://www.sciencedirect.com/science/article/abs/pii/S0377221710006259 

 
 
Game Theory : 
 
N. Loizou, Distributionally Robust Game Theory, Ph.D. Thesis, Imperial College London, 
2015. 
https://arxiv.org/abs/1512.03253 
 
M. Aghassi and D. Bertsimas, Robust Game Theory, Mathematical Programming, Series B 
107, 231-273, 2006. 
http://link.springer.com/article/10.1007/s10107-005-0686-0 
 
 
 
Revenue Management 

A. Désir, V. Goyal, B. Jiang, T. Xie, J. Zhang, Robust Assortment Optimization Under the 
Markov Chain Choice Model, Operations Research, 2023.  
https://pubsonline.informs.org/doi/abs/10.1287/opre.2022.2420 

  

http://www.optimization-online.org/DB_FILE/2010/11/2784.pdf
http://ieeexplore.ieee.org/xpls/abs_all.jsp?arnumber=6069602
https://www.econstor.eu/handle/10419/246438
https://www.sciencedirect.com/science/article/abs/pii/S0377221710006259
https://arxiv.org/abs/1512.03253
http://link.springer.com/article/10.1007/s10107-005-0686-0
https://pubsonline.informs.org/doi/abs/10.1287/opre.2022.2420


Scheduling 

J. Wang, H. Guo, and K.-L. Tsui. “Two-stage robust optimisation for surgery scheduling 
considering surgeon collaboration”. International Journal of Production Research , 1–14, 
2020 
https://www.tandfonline.com/doi/full/10.1080/00207543.2020.1815887 

 
 
Statistical learning : 
 
S. Shafieezadeh-Abadeh, P. Mohajerin Esfahani, and D. Kuhn. Distributionally Robust 
Logistic Regression, Neural Information Processing Systems (NIPS), Montreal, Canada, 
December 2015. 
 
H. Xu, C. Caramanis, and S. Mannor, Robust regression and Lasso, IEEE Transaction on 
Information Theory, 56, pp. 3561–3574, 2010.  
http://ieeexplore.ieee.org/xpls/abs_all.jsp?arnumber=5484998 
 
G. Calafiore and L. El Ghaoui. Robust maximum likelihood estimation in the linear model, 
Automatica, 37, pp. 573–580, 2001.  
http://www.sciencedirect.com/science/article/pii/S0005109800001898 
 
 
 
Supply chain & Logistics : 

M. Yang, Y. Liu, G. Yang. Multi-period dynamic distributionally robust pre-positioning of 
emergency supplies under demand uncertainty. Applied Mathematical Modelling, 89 1433-
1458, 2021. 
https://www.sciencedirect.com/science/article/abs/pii/S0307904X20304716 

Y. Shi, T. Boudouh, O. Grunder. A robust optimization for a home health care routing and 
scheduling problem with consideration of uncertain travel and service times. 
Transportation Research Part E: Logistics and Transportation Review, 128:52–95, 2019.  
https://www.sciencedirect.com/science/article/abs/pii/S136655451831264X 

P. Cappanera, M. Grazia Scutella, F. Nervi, L. Galli, Demand uncertainty in robust home care 
optimization. Omega, 80:95–110, 2018.  
https://www.sciencedirect.com/science/article/abs/pii/S0305048316309008 

M. A. Costa da Silva (2018). Applications and algorithms for two-stage robust linear 
optimization. PhD Thesis, Universidade Federal do Rio de Janeiro, 2018. 
https://pantheon.ufrj.br/handle/11422/13168 

https://www.tandfonline.com/doi/full/10.1080/00207543.2020.1815887
http://ieeexplore.ieee.org/xpls/abs_all.jsp?arnumber=5484998
http://www.sciencedirect.com/science/article/pii/S0005109800001898
https://www.sciencedirect.com/science/article/abs/pii/S0307904X20304716
https://www.sciencedirect.com/science/article/abs/pii/S136655451831264X
https://www.sciencedirect.com/science/article/abs/pii/S0305048316309008
https://pantheon.ufrj.br/handle/11422/13168


W. Ni, J. Shu, M. Song. Location and emergency inventory pre-positioning for disaster 
response operations: Min-max robust model and a case study of Yushu earthquake. 
Production and Operations Management, 27 (1), 160-183, 2018.  
https://onlinelibrary.wiley.com/doi/abs/10.1111/poms.12789 
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