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Theorem 1:
ℙ 𝑄 𝑥 ∈ 𝒫 𝒙 ≥ 1	 − 	β

Definition 2:
Interpolation of 
Empirical Measures

Theorem 3:
Tractable Reformulation
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Theorem 2:
Out-of-Sample & 
Optimality Guarantee
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Ambiguity Set


