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			Decomposition methods have been well studied for solving two-stage and multi-stage stochastic programming problems, see [29, 32, 33]. In this paper, we propose an algorithmic framework based on the fundamental ideas of the methods for solving two-stage minimax distributionally robust optimization (DRO) problems where the underlying random variables take a finite number of distinct values. This is achieved by introducing nonanticipativity constraint for the first stage decision variables, rearranging the minimax problem through Lagrange decomposition and applying the well-known primal-dual hybrid gradient (PDHG) method to the new minimax problem. The algorithmic framework does not depend on specific structure of the ambiguity set. To extend the algorithm to the case that the underlying random variables are continuously distributed, we propose a discretization scheme and quantify the error arising from the discretization in terms of the optimal value and the optimal solutions when the ambiguity set is constructed through generalized prior moment conditions, the Kantorovich ball and $\phi$-divergence centred at an empirical probability distribution. Some preliminary numerical tests show the proposed decomposition algorithm featured with parallel computing performs well. 
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