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9.00—9.10 Szasz Domokos: A research topic by Andras Prékopa

Though, when | was starting my diplom work under his guidance, his scientific activity
already turned more toward optimization theory, he still had ideas originating from
his earlier interest in probability theory. From the menu suggested by him | selected

branching processes with continuous time, then a novel object. This occurred to be a
fortunate start for my research.

Unnepeljen veliinfih? —




9.10—9.40

9.40—9.55

9.55—10.15

Boros Endre: Valdszintiségi korlatok és Boole problémaja

Prékopa Andras vezetett be ebbe erre a terlletre, még a '80-as évek végén. Az &
igazan elegans kombinatorikus LP bizonyitdsa megfogott, és azéta is inspirdl. Meg-
probalok egy révid attekintést adni e problémakér legujabb eredményeirél és nyitott
problémairdl.

Dedk Istvan: Prékopa Andras és a sztochasztikus programozas

Roviden 6sszefoglaljuk Prékopa sztochasztikus programozasra vonatkozo (altalam) leg-
fontosabbnak tartott tudomanyos eredményét: a logkonkav mértékekre vonatkozo té-
telét és azt, hogy ennek mi a jelentésége. Majdnem két évtizedig Prékopa Andras mun-
katarsa voltam, és kutatéi magatartdsomra meghatarozé befolyasa volt. Végul néhany
személyes torténetet mondok el, amely Prékopanak, mint embernek, munkatarsnak és
fonoknek a viselkedésére vonatkoznak.

Fabian Csaba: Stable approximations for probabilistic problems

Andras Prékopa introduced the concept of p-level efficient points, initiating an inner
approximation approach for the solution of probabilistic problems. We developed an
analogous approach, approximating the epigraph of the probabilistic function instead
of a level set. The method is simple, easy to implement, and remarkably error-tolerant
in gradient estimates. In the talk we discuss convergence issues and present compu-
tational experiments.

10.15—10.35 Szlnet

10.35—11.05 René Henrion: Chance constraints in optimal control

The theory, numerics, and applications of optimization problems under chance const-
raints owe their foundation to the groundbreaking work of Andras Prékopa since the
1970s. While the focus was initially on finite-dimensional problems arising in opera-
tions research, it has increasingly shifted over the past decade toward problems in
optimal control. The talk addresses results concerning the structure (such as existence
of solutions, convexity, differentiability), optimality conditions, and algorithmic aspects
(spherical—radial decomposition) of such problems in the context of partial differential
equations or sweeping processes.

11.05—11.35 Marco Campi: The Randomized Alternative to Chance Constraints

Chance-constrained optimization is a well-established technique for decision-making
under uncertainty. A known challenge with this method is that its feasibility domain is
generally non-convex, even when the constraints are convex for individual realizations
of the uncertainty parameter. This has stimulated extensive research into conditions
that guarantee convexity, which is fundamental for problem solvability. In this talk, | will
share some of the studies that have occupied me for over twenty years, exploring ran-
domized alternatives to traditional chance-constrained problems. These approaches
can offer practical ways to approximately solve chance-constrained problems when
finding a complete solution is intractable.



11.35—12.00 Szinet

12.00—12.30Vizvari Béla: Prékopa Andras tudomanyszervezéi munkéassagarol

Andras Prékopa’s work had three important aspects. He achieved significant results
in operations research and stochastic programming, and he was an excellent teacher
both in Hungary and in the United States. A less well-known aspect of his work is that
he also played a very important role as a science organizer, from which many benefi-
ted. The following are associated with his name: (i) the organization and operation of
scientific units in several research institutes, (ii) the organization of an operations re-
search course within the framework of the Janos Bolyai Mathematical Society between
1968 and 1970, (iii) the establishment of the operations research specialization in the
mathematics program at the Faculty of Science of Eétvds Lorand University, (iv) the
international operations research conference held in Eger (Hungary) in 1974, also orga-
nized with the help of the Bolyai Society, (v) the Applied Mathematics Forum in 1976, (vi)
the launch of the journal applied mathematics (Alkalmazott Matematikai Lapok; Letters
of Applied Mathematics) and his role in it, (vii) the organization of the Matraftred Winter
Schools with significant international participation, (viii) In 1976, the World Conference
of the Mathematical Programming Symposium, held every three years, was organized
in the building of the Hungarian Academy of Sciences.

12.30—12.50 Madi-Nagy Gergely: Tébbvaltozds diszkrét momentum problémak és alkalmazasaik

A diszkrét momentum problémak vizsgalatat a '80-as évek végeén Prékopa Andras in-
ditotta: megmutatta, hogy a feladat (rosszul kondicionalt) linearis programként irhaté
le, és numerikusan stabil dudl algoritmust adott, amely éles valdszintiségi korlatok (pl.
eloszlasfliggvény-értékek, halozati megbizhatosag) szamitésat és képletszerli Boole—
Bonferroni korlatok eldallitasat teszi lehetéve. Doktori dolgozatomat Andras témaveze-
tésével a tobbvaltozos altalanositasrol irtam, majd utana is folytattuk a kutatast: kalén-
féle momentumfeltételek mellett Uj alkalmazasokat (pl. varhato hasznosség becslése)
mutattunk, illetve a tdbbvaltozos modellezéssel szamos terlleten az egyvaltozésnal erd-
sebb becsléseket kaptunk. Masrészt, Uj, vegyes momentumokra épulé Boole—Bonfer-
roni korlatokat generalasa is lehetéve valt. Az eléadas soran e kdzds munkardl szeretnék
beszélni, a kapott eredményekkel illusztralva.



