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Abstract:
Traditional inventory models often assume a predict-then-optimize paradigm. A prediction model which depicts the demand uncertainty is built then an
optimization model is applied to solve for optimal inventory decisions based on the forecasting. However, the criteria by which we train the prediction model
often differs from the ultimate criteria on which we evaluate them. In this research, we focus on building an end-to-end inventory replenishment model
which simultaneously learns the probabilistic info of multiple uncertainty sources such as demand, lead time, while making replenishment decisions that
directly capture the cost-based objective.
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