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Decision-making under uncertainty: Overview

Goal: choosing an optimal action when the outcomes (rewards/losses) are 
not fully known or predictable
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Goal: Develop prediction/decision-making models that map available information to 
optimal decisions
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Decision-making under uncertainty: Overview
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Goal: Develop prediction/decision-making models that map available information to 
optimal decisions

Challenge 1: How to utilize all 
available information to make 

better-informed decisions?
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Goal: Develop prediction/decision-making models that map available information to 
optimal decisions

Challenge 2: How to derive 
guarantees on thw quality of 

decisions?
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Decision-making under uncertainty: Overview
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Goal: Develop prediction/decision-making models that map available information to 
optimal decisions

Challenge 3: How to improve 
these decision-making models 

and solve them efficiently using 
advanced ML methods?
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