“RgACE TR 5N HAYHYHE” 850

N T P R s AL RS 5 N T ISR, A2 42 R A U I IE TR, 15

RZETTR RV B2 204 T 2009 4 5 [ 23 - 24 HAETEHE K487

“a Rt ER S N

PR EIE” o AT B 59\ 337 [l PN 1142 2 3 3t 4 R LA PR ol e g I P 45 L R A T

BRI .

Rl

HERETITRERR. Feepla R, bl R A R

1BFFELAR

TR #B¥% Gt K%, North Carolina State University), 25 #0#% (Bt 30 K2%),

WS B3z
A3k BB GEER,
i A

GHEERF), BB #dR GHEHRYD, B #Hur

(JERAGE R, |

HHERFHF RS ITRWIE BEIEE, R E R B RB IR e P IE”

SR B SR
MERE: FEREFRFRF A

BA A HFE, c-1u06@mails. tsinghua. edu. cn
WEE: FRRFRFHFZ
BiFmE T
75 i) ESi & H
L1 | 5423 H9:30-10:30 | &4k GEHEKE) 2RI DC BRI 52
L2 | 5 23 H 11:00-12:00 | & J54 (bRt as il ks X PR A i) e
Binary Quadratic Programs:
LR 3 | 5 23 H 13:30-15:00 | 25 (s k) Polynomially Solvable Cases and
Geometric Solution Approaches
Semidefinite Programming
L4 |5 H23 H15:30-17:00 | #pNE (B H K2 Relaxations for 0-1 Quadratic
Programs
Canonical Duality Theory: Unified
L5 | 5 H 24 H9:00-10:30 | /9% (Virginia Tech. ) Understanding of Global
Optimization
NN N C ical Duali i
6 | 5 424 F 11:00-12:00 | JESCil (FE s anonical Duality and Quadratic
Programs




FEEREM:

1. WREZHE: 5 H 23 H EA-9: 00-9: 30 A faj o r X L aAH, Bl J5 I 4 % il i 2

2. AWHSTHER TAEFE A H 3.

3. WHT PRI 55 %o

4y AW RS B A K BRI 2 7 R W B AN AL AT T K 22 [ 5K H AR R 2
G CPNEEHL” BRI T SRR

5. 1T 5 A 16 HEFK & B S Ik BE 5 BOR [Pl FE(c-1u06@mails. tsinghua. edu. cn),
DU 5 2z HE

6. SBUEME BATME . I TIE A TS LUK, BTN AT 3] 10 ASp5ia, 3d]
¥R H W AN — A, 35 db i AR A RS g R
(c-1u06@mails. tsinghua. edu. cn) BER.

7. 2006 4 5 FJ 22 1 14: 00-18: 00 7EiEH R BERIEE A BE 7 F TR Iy 2 HE T 1
RIS BE R 0

8. TR R L A 1 g AR R AT TR

TS P53
Ao/ A/ e W e 22 B
/HA
H 1l He, 1~ A
St 44 7 H 1




I N SR T A

B, WK T TRRBZEER, M, 1990 E7 HIRAFHE 7 N I Her M E s
i, 1997 AFE12H, PAFIEEUS MR E S RS S TR 20, FENE
TUEEEOIR . AR AR S I8 B R RS T TR S . 2000. 08 -
2001. 087E 3 [ i 2 BLIA K22 Tl 5 R4 TR AN UL .0J5 HP. M. Pardalos, M
HE XA TP Bt KRR L2025, T =NEF &R HRZE.

5 H AR AL IDCEE R Ty 1%

P AR AR I ZEDCHIK) (D. C. Programming) XA @A 442 R ALAL T S5 DCHLRIAT OCH)
FERLES G, AFENE. ML, Difference of Convexs DCERXI B M 44tk LA
JeDCHRI 7 v () B A 255 5 T

BT, Jba Al RN EC: R %, R4 SIM, 1997 FER P [ RL 27 B N BCEE R
iz 220 5P L2247, 2000-2002 4F 4 75 kI 117 K 2% Research Fellow, 20062007
A INE RIS KA G SRV 52 o U IS B PR L 4 FA4F #
SRS EIEEE KM P P E TSNS S (N BRI
TR Zs. (BEFFM) wE. (BHESEH) AMPHwmZE. 29k—ENG Sk
BRI SHE N D7 T BIREST, AR = AT vE R R A B35, 9n S W5 AR B — A
RFBFARILIL 80 Rhw, SCIATRILIL 40 K5, SCI 51 180 Rk, Hrh—F#k 1ST 4
hy At A v 5 | PRI A 8 ST o R AR o A5 3 F AN ) AT T A T
B, 2006 TFIRIFHH T R RS - B AR AR, 2007 ARG ARG Bk IE R
FRARE LIS EHFFRFEKARRI RS 4 T, BEWHHLIH AA L
Feobdl. A4, s34 3 I

A5 H T RRHE AN ) 8

TSt WPFRHEE AN A B (SCCP) J&—JSPN A0 W e FeEE . HAT) 2N 5
By Ak il . PRI, T R ) R T 5T LA T RS R SCRN ANE . X MR
T B ZAAE T TR F AN ] ) S B 0 R ARV T 11 R B U, A RS : (DD
SCCP [RERATE . fRIAEAENE S 2R, (2) SCCP By B AR B F2E AR (3) SCCP
P P=EED o1 g A= A7

Duan Li (Z=¥;) was born in Shanghai, China. He graduated from Fudan University in 1977 and
received the M.E. degree in automatic control from Shanghai Jiaotong University in 1982,
and the Ph.D. degree in systems engineering from Case Western Reserve University in 1987.
From 1987 to 1994, he was a Faculty Member at the University of Virginia. He joined the
Department of Systems Engineering and Engineering Management, the Chinese University
of Hong Kong, in December 1994, where he is currently Chair Professor and Department
Chairman. Duan Li's research interests include optimization and control. Duan Li was an
Associate Editor of IEEE Transactions on Automatic Control from 2003 to 2004 and has
been a member of the editorial board or a guest editor for many other journals, including
Journal of Global Optimization, IIE Transactions on Operations Engineering and
Control-Theory and Advanced Technology. He is currently the vice president of Chinese
Society of Mathematical Programming.
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i %E: It is well known that the general binary quadratic programming program is NP-hard. We
summarize in the first part of this talk polynomially solvable subclasses of binary quadratic
programming problems studied in the literature and report some new polynomially solvable
subclasses revealed in our recent research. Identifying polynomially solvable subclasses of
binary quadratic programming problems not only offers theoretical insight into the complex
nature of the problem, but also provides platforms to design relaxation schemes for exact
solution methods. We explore in the second part of this talk rich geometric properties hidden
behind binary quadratic programming. Especially, we derive new lower bounding methods
and variable fixation techniques for quadratic 0-1 optimization problems by investigating
geometric features of the ellipse contour of a (perturbed) convex quadratic function. These
findings further lead to some new optimality conditions for quadratic 0-1 programming.
Integrating these novel solution schemes into a proposed solution algorithm of a
branch-and-bound type, we obtain promising preliminary computational results.
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i %E: It is well known that semidefinite programming (SDP) relaxations can be used to generate
tight bounds for 0-1 quadratic programs. Probably the most notable result is Goemans and
Williamson's approximate ratio of SDP bound for MAX-CUT problem. SDP relaxations for a
binary (0-1) quadratic programs can be derived by using either lifting technique or Shor's
Lagrange dual method. The two resulting SDP problems are conic dual to each other. We
discuss in this talk how to improve the SDP relaxations for 0-1 quadratic programs by the
spectral information of the modified matrix and certain distances. Three classes of 0-1
quadratic programs will be considered: unconstrained binary quadratic program, linear
equality constrained binary quadratic program and quadratic knapsack program.

We first discuss SDP relaxation for unconstrained binary quadratic program. Based a
necessary and sufficient condition for the zero duality gap, we measure the duality gap by the
distance, $\delta$, between $\{-1,1\}"n$ and certain affine set $C$. We show that the SDP
bound can be improved by an amount proportional to $\delta"2$ and the minimum positive
eigenvalue of the modified matrix. We establish the connection between the computation of
$\delta$ and the cell enumeration of hyperplane arrangement in discrete geometry.

We then discuss improving SDP bounds for linear equality constrained quadratic binary
program and quadratic knapsack problem. Alternative Lagrangian dual schemes for
equality constrained problem via the exact penalty and the squared norm constraint
reformulations will be discussed. For quadratic knapsack problem, we show that the SDP
relaxation of quadratic knapsack problem does not always possess a unique optimal solution.
This is in contrast with the unconstrained 0-1 quadratic problem where the SDP relaxation
always has a unique optimal solution. Computational issues of the improve bounds will be
also discussed.

David Yang Gao (f53) received his Ph.D. in Engineering Science and Applied Math at



Tsinghua Univ., Beijing in 1986. Since then, he had held research and teaching positions in
different institutes including MIT (1986-1987), Yale (1987-1988), Harvard (1989-1991), and the
University of Michigan (1991-1992). He has been a faculty member in Math Department at
Virginia Tech since 1992. His research interests range over multi-disciplinary fields of applied
mathematics and scientific computation, operations research & control, theoretical and
applied mechanics. He has published nine books and about 120 research papers including 4
encyclopedia papers. Currently, he is an editor for four book series including (1) Advances in
Mechanics and Mathematics, Springer, 2002-present, (2) Optimization and Control of
Complex Systems, Taylor & Francis, 2008-present, (3) Computational Methods and
Mechanics, Springer, 2008-present. He is also an associated editor for (1) Journal of Global
Optimization, Springer, 1999-present; (2) Discrete and Continuous Dynamical Systems,
Series B, 2001-present; (3) J. Industrial and Management Optimization, AIMS Press,
2004-present; (4) Optimization Letters. Springer, 2005-present; (5) Electronic Journal of
Technology in Mathematics, 2006-present.

& @ H : Canonical Duality Theory: Unified Understanding to Global Optimization and
Complex Systems

i £ : Duality is a beautiful, inspiring, and fundamental concept that underlies all natural
phenomena. In mathematical economics, dynamical systems, global optimization, control
theory, management and decision science, numerical methods and scientific computation,
duality principles and methods are playing more and more important roles. The canonical
duality theory is a newly developed, potentially powerful methodology, which can be used to
model complex systems with a unified solution to a wide class of discrete and continuous
problems in global optimization and nonconvex analysis.

In this lecture, the speaker will present a brief introduction to the canonical duality theory
and its role in global optimization and complex systems. By using some simple but very
interesting problems in global optimization, the speaker will first present a unified framework
and splendid beauty in mathematical science. He will show that many well-known methods
and theories, including the variational inequality and complementarity theory, semi-definite
and semi-infinite programming methods, second-order conical approaches, etc, can be put in
this unified framework. The traditional Lagrangian multiplier method and modern duality
theory will be explained in a unified way. A potentially powerful canonical dual
transformation method and the associated triality theory will be introduced by using some
simple examples in nonconvex optimization. He will show that by using this method, a unified
canonical dual solution can be obtained for a wide class of challenging problems in both
continuous and discrete systems, and some challenging problems can be solved in an elegant
way. Applications will be illustrated by certain well-known global optimization problems,
including general polynomial minimization, fractional programming, mixed integer
optimization, and general nonconvex minimization with nonconvex constraints. This talk
should bring some fundamentally new insights into global optimization and complex systems
theory.
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##5@H : Canonical Duality and Quadratic Programs

i %% The canonical duality theory is developed recently with a one to one corresponding between
a dual and a primal feasible solution. Initially it is shown computationally efficient using the
sufficient conditions of the strong duality property for many problems such as the 0—1
quadratic  programming, the multi-integer quadratic = programming, and the
sum-of-quadratic-ratios problem. Moreover, we can find that all these models are or can be
transformed to quadratic programs with quadratic constraints. In this talk, we will outline our
recent work on the modeling and applications of the canonical duality approaches to
quadratic programs. Some well-known problems can be modeled into the quadratic programs,
for example, the max-cut, the 0-1 quadratic programming, the sum-of quadratic-ratios
programming, the non-convex quadratic programming over linear constraints etc. After a
brief introduction of the canonical duality theory, we provide with a canonical duality
optimization model by only considering the positive definite region. Analytic properties are
given for the canonical duality function. A quadratic programming with a non-convex
quadratic constraint is a simple case of quadratic programs. With the application of the
canonical duality approaches, it is shown that it is polynomially solvable under duality Slater
condition and the global primal minimizer can be easily got. A canonical duality iteration
algorithm is provided for the quadratic programming over linear constraints, which converges
to a Karush-Kuhn-Tucker point. Some optimality properties are discussed for the canonical

duality approach.



	“全局最优化理论与应用研讨班”通知

