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optimization model is unknown. Here, hedging against a range of distributions,
characterized by an ambiguity set, is of interest. We study two-stage stochastic
programs with linear recourse under distributional ambiguity, and we formulate
DRO models that vary in how the ambiguity set is built, focusing on the
Wasserstein distance, allowing the support of the random variables to be a
continuous space. We study both unbounded and bounded support sets, and
provide guidance regarding which models are meaningful in the sense of yielding
robust first-stage decisions, and how to solve the resulting models. This is joint
work with Daniel Duque and Sanjay Mehrotra.
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