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@' hEEBS RSN S SR EESGE

/o MA): 2010410 H 17 HE 18 H

o & dEE PRIBREEE S RGRMAT R

B54&AR: BUAknamssma (26 ) 0 AESRE, B, #ekiT. FiH
i, AL PR, BRI, W4 B WA RS FVCH . AR
HNGE. T, EEZ. s MOS0 BT R Bk, MR
Ml e. BV KRB kA7 B BEERR s S A S K sl EaR, %
REE: HEGHGR, B R, MRS BRHEE, LA R BRSE.

WA E:

SV AR SR BN B L85, B MR 7 B KB T
B RGBT AR s AR Ol 54 N bt (Optimization) %
BRALAG. 2012 SFHCARI D 2R E S (P EIEE A2 HEA R 2D
WS BGEIEAT T 2 IR

e, B4 BERIEI T (Optimization) L8 H Rt (L6 &
R fehaioh HIAE 22 2010 SR4EIE, I il i 55 PR SR slfEr 2 A A o

B, WU RO E OG5 BN = BARARE AR T AL 2 T 4%
2012 SEHE RN Y PR I 2T ZRIYRD WAL, HEEIBUNIR A, s
WAE 2012 4 4 b M s 5 BRIAT, S0t i e pu N T RO BT
BEDX, A IR IR Bl (1 7 B o SR s D S i ) 70 2% o 25 1A 55 BEEAT)
— AR 2012 SEECE IR S AR AEBUN LT REBOR 22 0T, IR 77
BORZA G B R 73 23 W SCHRF RS I, X MO0 5 BRI SR R K TG FAZR 1ROR
RIS, IR A et T — 28

i, KUGETTR T (hEIeZ A Bra i oo i) A3 m. Sa A
BN TR N BN AHE A, RGN 4 5% TR Bt 73 B i) is % 2 7
AEEEH, IR BOR AR, 2 I8 SIAM Review 25 3t 911 1 58 24303,
P EEARBEITIN T o 11, 1542 B AR e A A R o feT R LAAS
BT AT GRS H 7 IR PDF SRS P = A, JHESIM B, %47
PSRRI L W 55 B A R AR REBR A1t 1-2 S5, IR IO Fl o

“I 5 Rttt R EABFER KRS TAREMT

“ 5 mith FAE N HeE 5 kL7 (ICCM2010) T 2010 4F 12 H 17 H& 22
HAZEIE S N ROR S s FE A6 R 224547 o BT PUJm 0 I AEdE 5t (1998), &k (2001)
Fris (2004) , FUI (2007) %47, ERESWA—TZ2HRESM. SWUAE25
ANy S HRIRTE T T 200 4 L ARSI L 1/ EaE IR 23 > CRBEE X
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44, A5 r BRIy 176 > (FLh KB 5K 53 ) . LA T & 51 TR

BAE K2 PAOBIER R, Foh 1R 24>, 45 2Bk 34, ABAITE:

< Yinyu Ye (Stanford University) 1 /NifH+5, Semidefinite Programming and its
Low Rank Theorems.

<> Jong-Shi Pang (University of Illinois at Urbana-Champaign) 1 /NE#R %,
Differential Variational Inequalities, Optimal Control Problems, and Beyond.

< Shuzhong Zhang (The Chinese University of Hong Kong) 45 4%+,
Optimization with Polynomials: Models, Applications, and Approximation.

< Wenyu Sun (Nanjing Normal University) 45 /%0445, Trust Region Methods
for Optimization: Algorithms and Development.

< Wo-Tao Yin (Rice University) 45 7384t %, Optimization with Constraints
|| x]|,=1 or X'X =1: Fast Curvilinear Search Algorithms.

BEAh, o Bk T 2010 SERMACAS . SRIATE N THHE (FHE K
), BRRUEE CEPURROS A RO AR (RS o Reidmivk 1
RN A 12

@@ == s s —

“BB)\JEERR B TTE RN RS
TRERERIEAT

FH A LKA B2 ot A S 28 )\ e [ s e D0 A 7925 S W ] K25 ”(ICOTA8)
12010 4 12 J] 10 H-13 HAER HRZE M%7 . ICOTA8 S I FE KA [ KR
28 IR B K R 23 P B D0 A R B 2 R 25 1, 2 It ¢ Bl o 25 IO v AR R
345 320 RN, HAHEIMRIE 160 Z N, 739115k H 30 24N E ZMHLIX . K 2x 3L [F]
TR IV EAR (R EORY), 2R B (T SCR ), AR # (b E R
)M I B (TP E R BE) o AER e 4R L, B EOR A B ot e oK i )
BRI K2 8URE,  H A 5#6 k% Masao Fukushima %, o [ RF e vE A BHIE 5T
DM EABIF I 53 A1 73 1) 50

KRS 8 A 1 /PR 5 (Plenary Speeches), K2R 5 A2 il &
Kurt Anstreicher( &[5 IOWA “K2%), Christodoulos Floudas (Princeton K 2#), George
Nemhauser (Georgia ¥ T.°K%%), AharonBen-Tal (LL4%1] Technion), Shinji Mizuno
(AR T K%%), Jean Lasserre (7:[E CNRS), Graham Goodwin (i F] I
Newcastle "k 2%)Fil Shuzhong Zhang (¥ H 30K 2%), M TER & 7E EH Brig 5 il
AR K . AL, KRS 7 A 40 73 8hL Bk 1584k 4 A\ (Keynote
Speakers), fi{1/&: Jong-Shi Pang (3% [ 4/ A % ft X %%, Urbana-Champaign),
Francisco Facchinei (7= _K7F Rome University Sapienza), Jie Sun GHT ind [ 37 K 25),
Defeng Sun ([ 37387 ik [E 37K %%), Daniel Ralph (3% €145 K*%), Bintong Chen
(University of Delaware), Masao Fukushima (H AJT#EK2%).  Kadhi 5 N E
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4y4337(parallel sessions), JLA7IT 60 4 sessions, 200 £ A7 AXEAR 5 T ABA TN 5T
BRI 2 AR BT T AU

[ B de A 732 S B K4 (FRTRR ICOTA) WK I RAL 5t 4148 (Pacific
Optimization Research Activity Group) [ RFIZEARSIN, R A0 W AHLIX [ —
AR 24Tk, AR BB AR R I, A s, ORRINE R T, Ak,
RKAFINE 55 IR A H A SE 28T o e A ERTE R VA2 45 BRI YR SRR 22 L xfil
TR ZRUERN AR AN, B A T2 T, — EZ B E A SE S RN R S
AN, AR AR A R o R B A0 H R AR A FH S gk
SR A TR AR AT 22 PRI ) R — b B 2T 0

AR ICOTA8 [H B2 13Uk S U A3 RN 7 V25 53 it 5 3 B ik — AR LF 1)

Jike KRSV IR T R E T SR AE e A #8518 1 BopT i o e A
IR T 5 E B FIAT AR RIAS TR, A B3t — D3 B AR Z A ) i 5T 7K
.

KREEAT F— i ICOTA 2 (ICOTAY) ¥4T 2013 EAEH [H &b 2517

B E KAV R

JLRIBE %4 2010 ¥ ARES
FIRZBRFEEIF

AL R A2 T 2010 4 12 18 HIAEAL H{ASIH KA UM T RERE [H P2
DATFT “IEatisZEaAer 2010 SARER” o WHF SR BESHGIE A BEH
HMERAZ -, LU AL B TR 2 R R SR SR i T 2010 4F
AR RS 2011 S CAR 2. AERaGl R A B 2 e e I HLR R 21
BT lIa 24 IR e AHE S h IR AR T A QA L, FRINBa
BT E SR RATAN 4% T 3Rk o AR I A Jre g LA DTk

JH4 R, BFREAD T 2009 AL atia B A B HE IS 18 S REAT O,
IFEMA T RBP4, 2009 ALt A s T E R F R SORKAE N -
AR A BN RSB A BRI, 1R SCEH SR I E BRI R
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AR — SERERR B T A% W H Sk AR A dERTOl R SR B A Bl Rk
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oo LR TR E S 25 2B, WICEH - HATBOIXUBC L XA 11X
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T, AT RS AR . Jbatia % ol S I 5Tl KA 12
JYREER THE T BRI R S 2 AR R BB 5 TR R A 5 e i
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2010 FEHFFMA R ETE 1AL T EREEB A S RGERAE B
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“UTRREZEITABEEERRIHTR”
TREKREBIIEAT

TERR T TR R R RIKE AW AT ABE 2 51T A EE
[Hpriid 47 1 2010 4F 12 H 18 H & 19 HAEH £ K 2EET . ARSI EIE K
HARRHERE S o TR T TR R EAREE R TR
B o VY R W 48 K27 TR B e TR e 1)

28 T Christopher Hsee (3% [5 University of Chicago) « Christoph H. Loch
(V2 [E INSEAD) X 5618 (s Hh SCR 24 4819 (32 [E University of Minnesota)
1 Jan Fransoo (fif % Eindhoven University of Technology) 1.4 ##% 5 %IE T 75
SRR, W R BIEERR AT AR AT ISR B LA S IR AT his
YRR B TR AR 27 H AR I GBI T s AR AE v S HF 7 U7 TH Y
NWHSEEB. SU00#IEH 16 44 B N 228 T SR ARASm, 85 Z 4 N Dk
[ N AT A8 %5 2 AT s R BIAE S R AT [ S e

AT HBES 5T HE /S (BOR/BOM) ¥ AT N S51E4 10018 %55 #
(ORIOMYMH 4 &, B A NI RGTF W TAE. Eatia By 5 R
(OR/MS) - BHI FL B4, IR 32 232 B R

ARIREWIEEF2009 1741857 5AT Nia/EE BLE PRt 2 4k s: . 4%
2009 4 100 R AZ2r, HHES S A GILH] 260 A NSBHIAS iRk & 51 AT B
KI5 ] ARSI T L AT — e S5 A . S 5 TR B A (R D] s 2 i
B Gk L2 T

IR AR B2 R SO)IMR



http://www.ie.tsinghua.edu.cn/notice/view.php?id=1817&ty=66
http://www.ie.tsinghua.edu.cn/notice/view.php?id=1817&ty=66

Hh L2 2 o B R 0 2 TRl 2011 455 130) CRLSE 2 0D

(HFF5RER) RESFE RSN
T LR AREATT
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T 1995 4, 2Eoy B AR HE R R RIS AL 5 2 5 A AR R A v 26 1 45 BB}
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MR 2 e mi ke T 2010 41 PYAS 210

® George L. Nemhauser [FHAEAL AL A0 1) 2¢ 5 ponh 3k 454 15 i Khachiyan %25

® Zhi-Quan (Tom) Luo (%' %JR) DNILAEY AL 1At oriikak 45 2010 4
Farkas #%;

® Anthony Man-Cho So (753C#) KKK AE (Mathematical Programming) ]
w3 “Moment inequalities for sums of random matrices and their applications to
optimization” 3k#3 2010 FE T E2,

® Shigian Ma (% +:3)f), K35 Don Goldfarb 4 1E i 3 “Fast multiple splitting
algorithms for convex optimization” #f53 2010 fE244E18 0K,

DU 2T ) =T 8] AR N2 B kAT, S 5 A s BU e R o 2 I Al AT R o A

FURBLEL, IS5 A R i mAbAT >, 5T2% AW,

—. {4k 244 Farkas % (The Farkas Prize of the INFORMS Optimization
Society) T+ 2006 7. IZBEIURFFEMUR 45 A N BT 50/ INH LR B2 HO LA 4
A HOTIR; XTIk LU R DR R BC B R . — BRI, —
AAs —HEL BT . Farkas 22 ALHR 4G 1000 SETCHIBRAAE TS . REH 2
BT MR B S S B R 41 (INFORMS Fall National Meeting) I
F 25 4refiah .

2010 FAufbos Farkas H R ZRIFE & W] J8 9508 K7 i1 S5k SAL TR
Zhi-Quan (Tom) Lou ##%; 1F3Z i 2x i1 Gerard Cornuejols, Jong-Shi Pang (i),
Kees Roos, Yinyu Ye ZHh%. LT J& Tom Lou #2240 J 3R 4% .

BiA: Tom Luo has made fundamental contributions to optimization theory

and its applications that include many topical problems in signal processing and
digital communication. His work on the complementarity and equilibrium problems,
error bound analysis, extensions of Frank-Wolfe theorem to quadratic constraints,
interior point methods for conic programming problems, and convex relaxation for
NP-hard optimization has made a profound impact to the field. Together with Paul
Tseng, he proved the convergence analysis of matrix splitting algorithms for linear
complementarity problems and affine variational inequalities, analyzed the
convergence of the affine scaling algorithm for linear programs, developed (with Jos
Sturm and Shuzhong Zhang) a superlinearly convergent primal-dual interior point
algorithm for semidefinite programming without the non-degeneracy assumption, and
produced a constant lower bound for the approximate S-lemma and a constant
approximation ratio for random least squares over binary variables. His book (jointly
with Pang and Ralph) on Mathematical Programs with Equilibrium Constraints laid a
strong theoretical foundation for the subject and has inspired many to work in this
area of research. In communication, he developed a Second-Order Cone program for
beam-forming that admits very efficient solution via modern interior point methods,


http://optimization.society.informs.org/Farkas.html
http://www.ece.umn.edu/~luozq/

W EIE B 2 S R A S TR R 2011 4FE5 1 ) s 2 3D

and showed (with Shuzhong Zhang) zero-duality for a broad class of dynamic
spectrum management problems for single-tone and multi-tone multi-user interference
channels. His recent work on quartic programming opens a new chapter for this class
of nonconvex optimization problems with significant practical applications.

For all his contributions, Tom Luo is eminently deserving of the 2010 Farkas
Prize awarded by the Optimization Society within the Institute for Operations
Research and Management Science.

KK : Needless to say, | am deeply honored by this recognition. Over the
years, my research has focused on various algorithmic and complexity issues in
optimization which are strongly motivated by applications. In my opinion, this award
represents a recognition of this line of interdisciplinary optimization work. For some
people, interdisciplinary research often implies breadth at the expense of depth. I don't
think this trade off is inevitable. | personally like to work on problems not only with
profound theoretical depth, but also motivated by interesting applications. In this way,
| think our research can directly impact on and provide guidance for real world
applications. Besides, working with people from applications or industries can be
quite fun, especially if you see your work can influence their thinking and guide their
engineering practice.

Of course, doing research is not so much about winning a prize as it is about
having fun, especially if you have an opportunity to work with smart colleagues and
students. In this regard, | have been blessed. Collaborations with brilliant people like
Paul Tseng and Jos Sturm have been a real source of inspiration. | am really fortunate
to have worked closely with my professors at MIT, Tsitsiklis and Bertsekas, and later
with good friends like Jong-Shi, Yinyu and Shuzhong. They taught me many things. |
have also collaborated with many talented students, some from China, in optimization,
signal processing and communications. Their energy and wisdom have shaped my
research and enriched my academic life. To all of them, | owe a great deal of debt. Let
the fun of exciting research continue.

— M AEHEELE (The Optimization Prize for Young Researchers) T~ 1998
WAL SIS — N AR H DR (A1) D2 alih
FEZ B R BAC LN AT B — AN IR S FHAF A4 1000 &0 AR
WAL o R E 2 IBAE 9 118 5 5 E A 2 M2 (INFORMS Fall
National Meeting) K167 441 (Optimization Society Business Meeting ) 5l
PG AR 15 38R A

2010 FAMF S HFERMPFEE S FB T O R THE TREH%ER
[*) Anthony Man-Cho So W3 ##7; 1F42Z: 0145 Nick Sahinidis (), Alper
Yildirim, Jiawei Zhang #1j%. LT A% Anthony Man-Cho So [F)4% 22 M 3R 3

10
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#2Z7d]: The Optimization Society of INFORMS presents the 2010 Optimization
Prize for Young Researchers to Anthony Man-Cho So for his paper: "Moment
Inequalities for Sums of Random Matrices and Their Applications in Optimization",
Mathematical Programming, DOI: 10.1007/s10107-009-0330-5, which establishes
novel connections between the behavior of sums of random matrices and the
theoretical properties of various optimization problems. In this paper, the author
achieves a multitude of objectives simultaneously: First, by using a deep
mathematical tool of non-commutative Khintchine's inequality in functional analysis,
he establishes a sharper upper bound on the norm of a sum of certain random matrices,
thereby resolving a recent conjecture due to Nemirovski. Second, he shows that this
sharper upper bound leads to an improved approximation guarantee for an SDP-based
approximation algorithm of Nemirovski for quadratic optimization problems with
orthogonality constraints. Third, he obtains improved safe tractable approximations of
a certain class of chance constrained linear matrix inequalities. Finally, he extends a
recent result on distributionally robust stochastic programming to a much larger class
of probability distributions by relaxing a key assumption. With a clear exposition, the
results of this paper have the potential to find further applications in optimization.

RS : | am extremely honored to have been selected the winner of the 2010
INFORMS Optimization Society Young Researcher Prize. | am grateful to the
Selection Committee for the recognition of my work, which incidentally was my first
publication after | joined the Chinese University of Hong Kong. I would like to
express my deepest gratitude to my PhD advisor, Professor Yinyu Ye, who over the
years had patiently guided and encouraged me in my research. It is certainly fair to
say that without his constant support and valuable advices, this award would not be
possible. 1 would also like to thank my classmate at Stanford University, Professor
Jiawei Zhang, for teaching me how to do research and for the many fruitful
discussions. Finally, 1 want to thank my colleagues at the Department of Systems
Engineering & Engineering Management of the Chinese University of Hong Kong for
their support, as well as my family for their love and patience. | am very excited and
pleased to have received this award. Thank you.

=, SRR 32 (The INFORMS Optimization Society Student Paper
Prize) T 2006 Fi& L. IXILINBFFEMUK 25— AMER 5 LU A CHiAT 1D
TEFZAAT 3 AEZ N T M B 1 52 U AT 2 AR B — R A iR 3.
PEAFIRIEE AR E LA 1 H SR A 2R A1 SR A FE 445 1000
FICHERIAE S o BRI AL P2 %5 5 E B K41 (INFORMS
Fall National Meeting) i3k#% 10 30 15 708k i

2010 FARA A2 7 AR SO ARAT T BHE EE R A Tl TR 518 5 2% R (1)

11
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ZE 31 14 Shigian Ma; #2228 514 1 Miguel Anjos, Alper Atamturk, Sven Leyffer
(R ddi. VLR 72 Shigian Ma 1432 3238 J sk 3 .

#2: Winner: Shigian Ma, Columbia University. Paper: Fast Multiple
Splitting Algorithms for Convex Optimization. Authors: Donald Goldfarb and
Shigian Ma.

The authors provide for the first time optimal complexity bounds for two general
classes of K-splitting methods for solving convex optimization problems. They show
that the the number of iterations to obtain an $\epsilon$-optimal solution is
$\cal{O}(1/\epsilon)$ for a standard method, and $\cal{O}(1/\sqrt{\epsilon})$ for an
accelerated method. The complexity results are optimal in the sense that they are the
best that can be achieved for first-order methods. The authors extend the algorithms to
optimization problems involving linear operators such as those that arise in variational
formulations of partial differential equations and in optimal control problems. The
paper concludes with some impressive computational results showing that the
proposed splitting method outperforms MOSEK by an order of magnitude on
instances of the Fermat-Weber problem, an important test problem arising in facility
location.

The paper combines elegant theory with an effective practical implementation. It
establishes new surprising complexity results for a family of classical optimization
techniques. The methods and results of this paper are not only significant from a
theoretical point of view, but also have tremendous potential for the development of
parallel optimization algorithms for emerging multicore architectures.

FREES: | would like to thank the prize committee for selecting me as the
winner of this student paper prize. | would also like to thank my advisor Prof. Donald
Goldfarb for his help. I am honored to have this opportunity to present my work
today.

By E Sy e A A YA
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