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ABSTRACT

Constrained stochastic optimization problems appear widely in numerous applications in statistics, machine
learning, and engineering, including constrained maximum likelihood estimation, constrained deep neural
networks, physical-informed machine learning, and optimal control. I will discuss our recent work on solving
nonlinear optimization problems with stochastic objective and deterministic constraints. | will describe

development of adaptive algorithms based on sequential quadratic programming and their properties.

The talk is based on the joint work with Yuchen Fang, llgee Hong, Sen Na, and Mihai Anitescu.

Information about building access for persons with disabilities may be obtained in advance by calling Shannon Jordan, Department
Secretary, at 773-702-8333. If you wish to subscribe to our email list, please visit the following website:
https://lists.uchicago.edu/web/info/statseminars.



