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y;(§)ER
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ELT (1], UT o 2 BT fim N2 S Z AEX%Z
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7272, M= (M,...,My)eRN v L,
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Algorithm 1 Inexact PHM for solving (1)—(3)

Input: (zV, yo() A()), P° € 2K and w' such that
de—;{ wl(§) =0
Output: (z*,y (),)\*()) and P*
1: Set v =0 and for all £ € =K set 2¥(¢) := 20.
2: If (z”,9y"(-),\Y(+)) and P” satisfy a stopping cri-
terion, terminate algorithm.
3: For each scenario ¢ € ZX, obtain a unique solution
(27(€),9"(€), (&) to
0 € F(x(£))—A(€) + w”(§)+
r(z(§) — ¥ (§)) + Npo,a (2(€))
oe[ g0 |+ x84 I+
Nowo([ 18]
4: For each j, obtain the worst-case distribution
K

Py € arg rgax ZPk’YJ 95 (&x)0
i k=1

—i(&k), k)~

“Ip - PP
5: Let 2/t = SO0 (PY)dY (&) for j = 1,...,N
and for all € € =K let
Z"THE) =y THE) = 97(9)
w’ () = w”(€) +r(#”(6) — 2 )
6: Set v = v + 1 and go to line 2.
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