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Abstract: This research explores a distributionally robust optimization approach to the lot sizing problem,
incorporating production delays and yield uncertainty using event-based ambiguity sets. The study
compares different types of ambiguity sets—including moment-based, Wasserstein, and K-Means
clustering—to model production yield distributions. Both static and static-dynamic decision strategies are
considered. The presentation will assess the performance of these ambiguity sets in determining robust
production plans capable of adapting to environmental changes. A numerical experiment will illustrate the
model's tractability and the effectiveness of the resulting production strategies across varying decision-
making contexts.
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Production Engineering from the engineering school affiliated with the Universidade Federal de Minas
Gerais (Brazil). In 2018, she also earned a degree in Computer Engineering from ISIMA in France and
completed a Master’s in International Computer Science from Clermont Auvergne University, where she
focused on Lagrangian relaxations, heuristics, and other solution methods for capacity and multi-product
network design problems. From 2023 to 2024, she pursued postdoctoral research at GERAD and HEC
Montréal, focusing on stochastic network expansion problems under the supervision of Professors Jean-
François Cordeau and Raf Jans.
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