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Abstract
We consider stochas�c op�miza�on problems in which we aim to minimize 
the expected value of an objec�ve func�on with respect to an unknown 
distribu�on of random parameters. We analyse the out-of-sample performance 
of solu�ons obtained by solving a distribu�onally robust version of the sample 
average approxima�on problem for unconstrained quadra�c problems and derive 
condi�ons under which these solu�ons are improved in comparison with those of 
the sample average approxima�on. We compare different mechanisms for construc�ng 
a robust solu�on: phi-divergence using both total varia�on and standard smooth φ 
func�ons and a CVaR-based risk measure.
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