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techniques, namely, probablllstlc forecasting, optimization under uncertainty,
principled risk assesment, and machine learning-based acceleration techniques.
The presentation will focus on stochastic optimization, and ML-based
optimization proxies for fast risk assessment. Computational results will be
reported on a real industrial system.

Salle / Room 3195

Biography: Mathieu Tanneau is a post-doctoral researcher at the Georgia Institute of
Technology since 2021. He is involved in managing the Risk-Aware Market Clearing project
(https://ramc.isye.gatech.edu/), and is part of the NSF Artificiation Intelligence institute in
for Advances in Optimization (AlI4OPT, https://www.ai4opt.org/). His research interests : . .
include the development of new algorithms for mixed-integer and nonlinear optimization, Organisatrice / Organizer
their integration with machine learning techniques, and their application to power
systems operations. Mathieu holds a Masters degree from Ecole polytechnique (France),
and a PhD in applied mathematics from Polytechnique Montréal.
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