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Abstract:

Many operations problems are associated with some form of a prediction problem. For instance, one
cannot solve a supply chain problem without predicting demand. One cannot solve a shortest path
problem without predicting travel times. One cannot solve a personalized pricing problem without
predicting consumer valuations. In each of these problems, each instance is characterized by a context
(or features). For instance, demand depends on prices and trends, travel times depend on weather and
holidays, and consumer valuations depend on user demographics and click history. In this talk, we
review recent results on how to solve such contextual optimization problems, with a particular emphasis
on techniques that blend the prediction and decision tasks together.
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