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...as a design problem
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In real life...
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The Scenario Approach: a motto
I. The Scenario Approach

Let reality speak for itself

“Hypotheses non fingo”
 Sir Isaac Newton



  

Just look at data!
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and solve the “scenario program”:
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An equivalent reformulation
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The Scenario Solution
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Violation
I. The Scenario Approach



  

Violation
I. The Scenario Approach



  

Assumption
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Guarantees!
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Take-home message #1
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Violation probability



  

Sample Complexity
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Sample-complexity



  

Explicit formula (Calafiore, Alamo, Tempo, Luque)
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Bad news
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Nemirovski and Shapiro (2006), Oishi (2007) 
– “... it is difficult to apply this approach with too many constraints ...” 
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Remark

Campi and Garatti (2008): “this result
is tight and cannot be improved”.

II.  An issue
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Move just a little bit from it...
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FAST Algorithm...
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Fast Algorithm for the Scenario 
Technique 



  

Step I
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FAST Solution
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FAST recipe (by Carè, Campi, Garatti)
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Additive dependence
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Take-home message #2
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Increasing robustness
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Example: LMI
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THANK YOU

The Scenario Approach

 An issue

   FAST gets around the issue

Any questions? 
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