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The aim of the workshop is to bring participants to a level of competence at which they can use info-gap
theory to formulate and solve basic problems of analysis and planning in the face of severe uncertainty.

The workshop involves lectures as well as problem solving by the participants, in approximately equal
proportions. By the latter I mean exercises on formulating info-gap models and calculating robustness and
opportuneness functions. The participants work on these problems, and I wander around giving assistance
and explanation where needed. The goal is to bring the participants to the position of being able to:

e Recognize an info-gap uncertainty, as distinct from more structured probabilistic uncertainties, both for
parameter uncertainty and uncertainty in functional forms.

e Be able to specify a quantitative info-gap model for the info-gap which has been identified.

e Formulate a decision problem regarding that info-gap, and calculate robustness and opportuneness func-
tions for that problem.

e Use those immunity functions (robustness and opportuneness) to make planning recommendations.
Following is an outline of the workshop. Each item is a 50-minute unit, followed by a 10-minute break.

1. Lecture: Info-gaps, probabilities, and the robust-satisficing strategy. 2-envelope paradox, Keynes’ riddle.
Saving the Sumatran Rhino.!

2. Lecture: Project scheduling with uncertain task times.?
3. Exercise: Budget allocation with uncertain costs.>
Lunch Break.
4. Lecture: Assay design for monitoring with spatial uncertainty.*
5. Exercise: Monitor deployment. Value of marginal detector.
Coffee Break.
6. Lecture: Hybrid uncertainty. Uncertain probability distributions.?

7. Exercise: Uncertain return on investment for bio-diversity. Investments are in species and the returns
are increases in population size.
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