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Schedule

Tuesday, June 26th 2018

Time Title

09:30 Coffee and Registration

10:00 Welcome
René Henrion

10:30 N.N.
Caren Tischendorf

11:00 N.N.
Michael Hintermüller

11:30 Coffee break

12:00 Extended Euler-Lagrange and Hamiltonian
Conditions in Optimal Control of Sweeping
Processes with Controlled Moving Sets
Boris Mordukhovich

12:30 Characterizations of the free disposal
condition for nonconvex economies on
infinite-dimensional commodity spaces
Abderrahim Jourani

13:00 Lunch (Caffè Kamee)

14:30 Isolated calmness of Hölder and Lipschitz
type in nonlinear optimization
Diethard Klatte

15:00 Optimal time delays in a class of
reaction-diffusion equations
Fredi Tröltzsch

15:30 On Cournot-Nash-Walras equilibria and
their computation
Jiřì Outrata

16:00 Coffee break

16:30 Selected Problems in Function Spaces and
their Numerical Treatment
Christian Grossmann

17:00 Approximation of stochastic processes
Alois Pichler

17:30 Power, Gas, and Werner Römisch
Rüdiger Schultz

18:00 Get-together (Humboldt-Kabinett)

This workshop is dedicated to the 70th birthday of
one of the pioneers of stochastic optimization. The
mathematical work of Werner Römisch is closely
tied with Humboldt University, where he graduated
(1971), received his PhD (1976), defended his habili-
tation thesis (1984) and worked as a lecturer and full
professor (from 1993 to 2013) at the Department of
Mathematics.

Werner Römisch wrote approximately 150 papers
and co-authored 3 monographcs. His early research
was devoted to random differential equations and
shifted then, around the mid-eighties, to stochastic
optimization, i.e., optimization problems affected
by random parameters. He strongly promoted this
area by his fundamental contributions to the stability
theory of stochastic optimization problems, to sce-
nario reduction and generation methods and, more
recently, to the investigation of Quasi Monte-Carlo
methods in the context of stochastic programming.
Apart from its theoretical impact, his work has been
very much inspired by real life applications, first
of all in power management. He supervised 12
PhD theses and beyond that significantly influenced
the academic career ofmanymore young researchers.

His research on stochastic optimization led Werner
Römisch in a natural way to the need of apply-
ing tools from variational and set-valued analysis as
well as fromnonsmooth optimization. Consequently,
there is no better patron to this second Berlin work-
shopNOSTOP 2018 on stochastic and nonsmooth op-
timization than him.
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General information

The WIAS-PGMO workshop on
Nonsmooth and Stochastic Optimization

will take place on
Tuesday, June 26th 2018

at Campus Adlershof
Johann von Neumann-Haus

Humboldt-Kabinett
Rudower Chaussee 25

12489 Berlin.

The workshop is dedicated to the

70th birthday of Prof. Werner Römisch.

The venue can be reached via S-Bahn/Bus/Tram:
S8, S9, S45, S46 to Adlershof,
Bus 162, 164; Tram 61, 63 to Magnusstr.

Talks and Coffee: The talks and Coffee breaks will
take place at Humboldt-Kabinett, first floor, with en-
try at corridor connecting building 3 and 4.

Lunch break: Lunch break from about 1 pm to 2:30
pm will take place at Caffè & Ess Bar Kamee, ground
floor.

Get-together: The get-together with snacks and
drinks is scheduled between 6 pm and 9 pm and it
will take place at Humboldt-Kabinett, first floor.

Johann von Neumann-Haus
Campus Adlershof

Participants

Hans Föllmer, Humboldt University Berlin
Tatiana G. Grandón, Berlin Mathematical School
Christian Grossmann, Technical University Dresden
Nicole Gröwe-Kuska, Vattenfall AG Berlin
Holger Heitsch, Weierstrass Institute Berlin
René Henrion, Weierstrass Institute Berlin
Michael Hintermüller, Weierstrass Institute Berlin
Abderrahim Jourani, Univerity of Bourgogne Dijon
Jutta Kerger, Humboldt University Berlin
Diethard Klatte, University of Zurich
Chistian Küchler, Landesbank Berlin
Uwe Küchler, Humboldt University Berlin
René Lamour, Humboldt University Berlin
Hernan Leövey, Axpo AG Baden
Roswitha März, Humboldt University Berlin
Andris Möller, Berlin
Boris Mordukhovich, Wayne State University, Detroit
Ivo Nowak, HAW Hamburg
Jiří Outrata, UTIA Prag
Alois Pichler, Technical University Chemnitz
Ute Römisch, Humboldt University Berlin
Werner Römisch, Humboldt University Berlin
Rüdiger Schultz, University of Duisburg-Essen
Caren Tischendorf, Humboldt University Berlin
Fredi Tröltzsch, Technical University Berlin
Isabel Wegner-Specht, Berlin

Sponsors

This workshop benefits from the support of
the FMJH Program Gaspard Monge in optimiza-
tion and operation research (PGMO), and by
the support of the Weierstrass Institute Berlin.
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1981
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Römisch/Wakolbinger (1987)

metric regularity
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The Duo Infernale of East German Stochastic Optimization
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Ref. to results by D. Klatte
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Werner Römisch and his PhD students

� Matthias Gelbrich (1990)
� Marta Lourdes Baguer (1990)
� Lulia E. Cuesta (1991)
� Nicole Gröwe (1995)
� Matthias Nowak (2000)
� Appolinaire Nzali (2001)
� Andreas Eichhorn (2007)
� Holger Heitsch (2007)
� Christian Küchler (2008)
� Thorsten Sickenberger (2008)
� Stefan Vigerske (2012)
� Hernan Leövey (2015)
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Outstanding abilities of Werner Römisch beyond mathematics

Best player of table tennis in the stochastic programming community
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Outstanding abilities of Werner Römisch beyond mathematics

Nicest handwriting in the stochastic programming community
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Outstanding abilities of Werner Römisch beyond mathematics

Best grandfather in the stochastic programming community
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Outstanding abilities of Werner Römisch beyond mathematics

Biggest gourmet in the stochastic programming community
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However: when the enigne goes on strike

These operators 
are so random, I 
can‘t fix them in 

my mind 

QQMC 
can be 

so 
boring! 
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What is the cooperation number between Ute and Werner Römisch?

Theorem

The cooperation number between Ute and Werner Römisch is at most 5!

Conjecture

The cooperation number equals 5.

Theorem correct, conjecture false.
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Sketch of proof

Ute Römisch

Werner Römisch

Römisch, U., Jäger, H., Capron, X., Lanteri,S., Forina, M., J. Smeyers-Verbeke Characterization and Determination of the

geographical origin of wines Eur Food Res and Techn (2009)

Hartmann C, Smeyers-Verbeke J, Massart DL, McDowall RD.Validation of bioanalytical chromatographic methods. J

Pharm Biomed Anal. (1998)

P Barbieri, C Andersson, DL Massart, S Predonzani, G Adami, E Reisenhofer Modeling bio-geochemical interactions in

the surface waters of the Gulf of Trieste by three-way principal component analysis (PCA) Analytica Chimica Acta (1999)

C Andersson, R Henrion A general algorithm for obtaining simple structure of core arrays in N-way PCA Computational

Statistics&Data Analysis, (1999)

R Henrion, W. Römisch. Metric regularity and quantitative stability in stochastic programs with probabilistic constraints ,

Math. Programming (1999)
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The prosaic way

If I knew about the existence of a cooperation number calculator (MathSciNet) I could have saved a lot of
efforts to see that it equals 4 in our case:

Werner Römisch =⇒ S. Rachev =⇒ A. Obretenov =⇒ D. Vandev =⇒ U. Römisch
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Ad multos annos!
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