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In engineering optimization problems the true physical parameters are often unknown and estimated from data. For
many applications it is critical that the optimal solutions are, in some sense, robust to this uncertainty. In this talk,
I will present a distributionally robust approach that incorporates data in PDE-constrained optimization. First, I will
develop a data-driven discretization for the unknown probability measures of PDE parameters and prove rigorous error
bounds for this discretization. I will then formulate a robust optimization problem which accounts for the uncertainty in
the estimated probability measures. I will conclude with a discussion of potential algorithms and preliminary numerical
results. (Received September 23, 2015)



