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zgghﬂr;hﬁrggaf(gir_:ztmn Professor John F. Nash Jr, Nobel Laureate in

~ please e-mail us at Economics, attracted a large crowd to his

maopview@polyu.edu.hk seminar on game theory in November on PolyU

E campus. This seminar was co-organized by

Department of Applied Mathematics and
School of Accounting and Finance.

Professor Nash is a Senior Research Mathematician at
Princeton University, and a world-renowned and
esteemed scholar. He is distinguished as one of the
foremost mathematical researchers and theorists of
the 20th century. He was awarded a Nobel Prize in Economics in 1994 and the Leroy P. Steele Prize by the
American Mathematical Society in 1999. He is known for his significant contributions to game theory,
differential geometry, and partial differential equations. Prof. Nash is one of the first economists to establish
game theory as a central theme in current economic theory, His works have profound impacts on
contemporary theories in accounting, computing, economics, finance, mathematics and military.

At the seminar, Prof. Nash presented
some of his recent work on game
theory. During the discussion session,
Prof. Nash provided a lot of insight to
students and faculty members on the
study and research on mathematics,
game theory and their applications.




To coincide with Prof. Nash's visit, the Department
organized a workshop on Nash Equilibrium and a
distinguished lecture on generalized Nash
Equilibrium. Guest speakers including Professor
Po-lung Yu and Professor Yong Shi exchanged
ideas at the frontier of research on Nash
Equilibrium and facilitating research collaboration
from various research areas in mathematics,
engineering and management, while Professor
Masao Fukushima led a discussion on both the
theoretical and numerical aspects of generalized
Nash Equilibrium.

Wark: ‘op on Nash Equilibrium

31 peraper 2011

In addition, a general discussion session was held for Prof. Nash to meet with staff
and students of the Department. During the 1-hour session, participants showed
great curiosity on the research of Prof. Nash and were thrilled to have the life-time
opportunity to meet distinguished mathematician. They also raised many interesting
questions for this world-renowned mathematician and were provided with
insightful answers.

ACHIEVEMENT

In line with its mission, the Department is committed to excellent teaching and outstanding research in Applied Mathematics. We are praud to
have been recognized for our effort in making significant advance in overall academic and research performance, Following is a list of our most
recent recognitions and awards.

THE DEPARTMENT

Mathematics in Polyl is listed in

« The World Top 150 by The QS World University Ranking Agency in 2011

- The World Top 100 by The Academic Ranking of World Universities in 2009, 2010 and 2011

INDIVIDUAL AWARDS :
The President's Award for Excellent Performance and Achievements in Research and ScholarlyActivities 2010/2011
« Prof. Chen Xiaojun
The 2011 Hannan Medal for the Mathematical Scienges of the Australian Academy of Science
« Prof. Colin Rogers
The First Class Science and Technology Award of Chifiese Operations Research Society in 2010
-+ Prof, QiLi-qun
Faculty Award for Outstanding Performance/Achievement in Teaching 2009/2010
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EVENTS & ACTIVITIES

WORKSI-iOP ON OPTIMIZATION AND RISK MANAGEMENT (6 JULY 2011)

This workshop was organized by the AMSS-PolyU Joint Research

: Institute. It started with a special keynote lecture by Professor
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SYMPOSIUM: BACKLUND AND RECIPROCAL
TRANSFORMATIONS IN MODERN SOLITON THEORY
(24-25 MAY 2011)

This two-day symposium was to commemorate Professor Colin
Rogers’immense contributions to mathematical physics, leading to
his award of the prestigious Hannan Medal of the Australian
Academy of Science in 2011. Fourteen speakers from Australia,
China, Poland, Italy, Sweden, United Kingdom and USA, were invited
to give talks and shared their own stories about Professor Rogers in

the symposium. e

THE 2ND AND 3RD WORKSHOPS ON QUANTUM
INFORMATION SCIENCE
(4-5 JANUARY 2011 / 3-4 JANUARY 2012)

Two workshops on Quantum Information Science were held
in January 2011 and 2012 respectively. The series of
workshops provided a platform for mathematicians and
physicists working in quantum information science to
exchange ideas, explore key problems, and share results in
the area. Participants include colleagues from local
institutions as well as scholars from Canada, China, Japan,




EVENTS & ACTIVITIES

DEPARTM ENTAL RETREAT (10-11 JUNE, 2011)

/| DEPARTMENT OF APPLIED MATHEMATICS

On 10-11 June 2011, the Department retreated to Chime —— - I OO W
Long Hotel in Panyu, Guangzhou. This annual event put AMA

colleagues together to identify, develop and strategize for

accomplishing goals and objectives for the new academic

year.

The Retreat kicked off with a report session for general
relevance issues, followed by a group discussion with focus
on teaching quality, communication with students and
research quality. Colleagues also took this opportunity to get
to know each other through the official gathering as well as
the more leisure sight-seeing activities held in the second
day of the retreat.

POLYU INFO DAYS (17-18 SEPTEMBER, 2011)

The 2011 Education Info Days were held on 17 and 18 September. Over
60 students and 40 staff participated and helped to promote the
Department and our undergraduate programme to secondary students.
This annual event was extended to two days to cater to two batches of
applicants, HKALE and HKDSE students respectively.

Four info seminars were held and attracted more than 600 participants,
in which the programme design, admission requirements, and career
prospects were delivered to the audiences. In addition, three alumni
were invited to share
their university life &
career development in
the seminars. The event
recorded more than
60,000 visitors and
received overwhelming
response,



DIS"I'INGUISH ED CHINESE VISITING SCHOLAR (21-25 JUNE, 2011)

128 B, v i i 1

School of Mathematical Science of Peking University, visited the Department
— on 21 — 25 November 2011 under the University’s Distinguished Chinese
‘ *ﬁ Visiting Scholars Scheme.
' Professor Jiang delivered an open lecture and a seminar on 22nd and 23rd of
November respectively, sharing with members of the Department the beauty
of topology in nature and its applications to
other areas in science such as chemistry and | e

ol

3 - Professor Jiang Boju, Member of Chinese Academy of Sciences and Professor of
=Y NGiE |

biology. In addition, a presentation ceremony
officiated by the President was held on 24
November to honour Professor Jiang and five
other distinguished Chinese scholars.

CHRISTMAS PARTY (23 DECEMBER, 2011)

The Department held its annual Christmas luncheon on 23 December 2011 at
Nikko Hotel. The party was attended by departmental colleagues, graduate
students, retired colleagues and other senior colleagues in PolyU. Participants
thoroughly enjoyed the excellent cuisine as well as the interesting games and
lucky draw with fabulous prizes. We wish to thank Fanny and her General
Office colleagues for their effort in making this Christmas party a joyful one.

DlSTlNGUIS}IED LECTURE BY PROFESSOR YAXIANG YUAN, LONG SERVICE AWARDS
(9 JANUARY 2012) (20 JANUARY, 2012)

On 20 January 2012, PolyU presented Long Service
Awards to a total of 286 staff members in appreciation
of their loyal service to the Institution over the years.
Five staff members from AMA received awards this
year. They were Dr. Chung Kwok-chiu, serving PolyU for
35 years, Professor Chan Cheong-ki and Miss Margaret
Law for 30 years, Dr. Chan Chi-kin for 25 years and Mr.
Joseph Cheng for 15 years.

Professor Yaxiang Yuan, Co-Director of AMSS-PolyU Joint Research Institute,
delivered a distinguished lecture on 9 January, 2012. In the lecture, Professor
Yuen presented a new affine scaling technique for nonlinear programming
with simple bounds. Preliminary numerical experience on problems with
simple bounds was also reported. It also indicates that this new scaling
technique is more effective than that used in the subroutine fmincon from
Matlab Optimization Toolbox.

(From left to right) Mr loseph Cheng, Miss Margaret Law, Professor Chan

Cheong-ki, Or. Chan Chi-kin and Dr. Chung Kwok-chiu



STUDENTS
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SCIENCE TO IMPROVE QUALITY OF LIFE

This is a newly launched subject offering to Year One
students of AMA, ABCT and AP. A series of
inspirational lectures and seminars by Chair Professors
and renowned experts from various areas were held. It
aims to introduce students to applied science
disciplines, and enthuse them about their science
major study and motivate their career inspirations in

the first year of study.
Mr. Dickson Cheung shared his
experience in banking industry

Guest of Honour Content

Mr. Dickson Cheung (Merrill Lynch) sharing in the Banking World

zation in Biotechnology

Control in HK

Dr. Mak Sin Ping (Former Controller of Centre for Food Safety).

2. SCHOLARSHIPS FOR 2010 / 2011

Bachelor of Science (Honours) in Investment Science
Dr. Christophe Ping-cheng Yuen Memorial Mathematics Prize CHUNG Ka Hin

HKCC Scholarship CHUNG Yi Kwan

LAl Yee Ting
ING PolyU Scholarship HO Hang Fung
YIU Ho Lung
Department of Applied Mathematics Scholarship for Hall Residents CHOY Chun Yin Andy

MSc/PgD in Applied Mathematics for Science and Technology

CHAN Chi Yeung
HE Cai
NG Shui Ming
YANG Ruizhi
YU Wai Pong

Kowloon Investment Scholarships 2010/11

3.THE 17TH CONGREGATION

LD L
4 —

Students visited Shatin Sewage Treatment Plant

Tam (COM of L ngna G Modernization of Traditional Chinese (Medicines with Non-Traditional Methods)

WONG Ka Hei Kevin

LUI'Ka yan

WONG Yeung Chit

WONG Hoi Sin

CHAN Hing Keung
LEl Lei
WONG Tang Paai
YU Ching Tung

On 19 November 2011, over 180 graduates ranging from undergraduate to
doctorate levels were conferred respective degrees in the 17th Congregation of the
University. Our heartfelt congratulations to all our graduates and their family
members. We wish them every success in their future endeavors.




4, BEYOND THE CLASSROOM
A series of beyond the classroom activities were organized to enrich student learning and life. Latest activities include:

Tea gathering with Mentors (26 Feb 2011)

The Department organized an orientation tea gathering between mentors
and students at the PolyU Staff Club on 26 February 2011. There were 55
participants including students, mentors and staff. One of the mentors, Mr.
Finsen Chan, Director of Deloitte, shared his experience on career aspect
with students.

- = Learning Experience Tours to Chengdu (24-28 May 2011) and
(a i Iﬁ. 4& 4‘]" Singapore (13 - 16 June 2011)

BANK OF COMMUNICATIONS

During the tour to Chengdu, thirty Investment Science students visited Southwestern
University of Finance and Economics, Bank of Communications, Industrial and Commercial
Bank of Chlna as well as hlStOriCB| and cultural landmarks in Chengdu. Furthermore, 17

; students joined another tour to Singapore and visited
National University of Singapore, Nanyang Technology
University of Singapore and some well-known spots of
the city.

In these learning experience tours, students gained a
better understanding of recent developments in the
Asian financial market and its development.

Parveny w Success In Invastmant Benking Thdustey

Bpportunities and Challenges Career Talk by Mr. Jeremy Choy, a Global Investment Banker
(14 October 2011)

Career Talk by The HK Institute of Bankers
(18 November 2011)

Actuarial and Investment Workshops by Mr. Simon Lam and his team
(8 October & 3 December 2011)




ALUMNI

SHARING OF OUR MSC STUDENTS
MR. TANG YUK CHUEN
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RESEARCH

PROFESSOR CHEN XIAOJUN RECEIVED THE PRESIDENT'S
AWARDS FOR EXCELLENT PERFORMANCE / ACHIEVEMENT
2010/ 2011

Professor Chen Xiaojun, Associate Head of AMA, was honoured for her outstanding
performance and achievements in Research and Scholarly Activities by PolyU
President Prof. Timothy Tong in a ceremony held on 25 November 2011.

Professor Chen joined the University as Professor in December 2007 and has made
highly significant contribution to the promotion and maintenance of high
professional standards in mathematical research in the Department.

She has an excellent track record in academic research and research leadership and
made outstanding contributions to both the theory and algorithms for solving
nonsmooth, nonconvex optimization problems, stochastic equilibrium problems
and nonlinear equations with many important applications in engineering and
economics.

Her excellent research achievements include:

« Published over 80 papers in major peer-reviewed journals, which were cited by
many international recognized scholars, including fellows of the National
Academy of Sciences, the National Academy of Engineering, the American
Academy of Arts and Sciences and the Australian Academy of Science.

« Listed as one of the 1,075 most highly cited mathematicians in the world in
2007 - 2010.

= One of her 2011 papers was listed as one of the top eight most cited papers
published in a leading international journal in Mathematical Optimization.

« Invited to give plenary and semi-plenary talks at many international
conferences in the USA, Europe, South America and Asia.

« Invited to write a feature article for a special issue of Mathematical Programming
to be distributed to all participants of the symposium & all members of the
Mathematical Optimization Society.

+ Received grants as a principal investigator from varies funding agencies such as
the Australian Research Council, the Japan Society for the Promotion of
Sciences and Hong Kong Research Grant Council. Remarkably, she was awarded
four HK GRF grants in four consecutive years from 2008 to 2011.

« Received the first Departmental Best Paper Award in 2009.

- Serves in editorial boards of five international journals in optimization, operations
research and computational mathematics.

PROFESSOR | CHEN XIAOJUN




STAFF

DEPARTMENTAL BEST TEACHER/ INSTRUCTOR/ TUTOR
AWARD 2010/2011

« Best Teacher Award Winner: Dr. Raymond Sze
« Best Instructor/ Tutor Award Winner: Dr. Francis Austin

NEW STAFF APPOINTMENTS

- The Department was pleased to welcome the following academic and

supporting staff joining us in 2010, 2011 and 2012.

ACADEMIC STAFF

Assistant Professors

* PhD, McMaster University, 2006

« Research interests include
biological mathematics,
mathematical epidemiology,
nonlinear dynamics, evolutionary of
complex networks, time series
analysis, likelihood-based inference,
and gene expression-based cancer
prognosis

* Joined AMA in February 2012

+ PhD, University of Alberta,
2007

« Research interests include
multi-scale modeling and
analysis of chemotaxis,
traveling waves of chemotaxis
and applications

» Joined AMA in September 2010

= PhD, University of Alberta, 2005

« Research interests include
guantum information and
control, digital control and
nonlinear dynamics.

» Joined AMA in December 2011
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* PhD, The University of Hong
Kong, 2008

* Research interests indude
incomplete data analysis,
longitudinal data analysis,
multivariate data analysis, non-and
semi- parametric statistics, linear
and norHinear modeling and
regression analysis, sequential
analysis in biomedical studies, and
survival analysis

* Joined AMA as Lecturer in
August 2010 and promoted to
Assistant Professor in Oct 2011

S A Y - v

+ PhD, The Chinese University of
Hong Kong, 2007

« Research interests include
mathematical finance/ financial
engineering, behavioral finance
and optimal stopping problem

* Joined AMA in December 2010

Teaching Fellow

Tutors

|
+ PhD, Hong Kong Baptist
University, 2006

« Research interests include
numerical analysis and scientific
computing

» Joined AMA in December 2011
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* PhD, University of
Southampton, 2010

* Research interests include
statistics for climate science,
spatial statistics and information
theory

* Joined AMA in December 2011

= PhD, The University of Arizona,
2010
« Joined AMA in August 2011

_-'..\Ia...- .t
* MPhil, The University of Hong
Kong, 2011

= Research interest is finite
geometry

= Joined AMA in August 2011

Mr Kent

* M5tat, The University of Hong
Kong, 2009

* Research interest is
econometrics

+ Joined AMA in January 2010

= MPhil, The University of Hong
Kong, 1998

* Research interests include
bootstrapping, gibbs sampling,
medical statistics and transport
maodelling

« Joined AMA in January 2010

+ PhD, The University of Hong
Kong, 2010

* Research interests include
operations research -
mathematical modeling and
applied optimization

= Joined AMA in August 2010

s sl

+ MSc,, The Chinese University of
Hong Kong, 2009

+ Joined AMA in August 2011

shtshind

» PhD, University of Groningen,
2008

* Research interest is coding
theory

* Joined AMA in July 2011



SUPPORTING STAFF

1st row (from left to right) 2nd row (from left to right)
+ Ms Mansfield Lee, Assistant Officer « Mr. John Chan, Office Assistant
« Miss Yanee Kwong, Administrative Assistant « Miss Anita Au, Assistant Officer
« Miss Eunice Hung, Marketing Officer « Mr. Eric Lam, Assistant Technical Officer

« Miss Alice Kwong, Executive Officer

PROMOTION

= Dr. Cedric Yiu was promoted to Associate Professor in August 2010
« Dr. Raymond Sze was promoted to Assistant Professor in October 2011
« Mr. Frankie Tsoi and Mr. Angus Yeung were promoted to Instructor in July 2011

RETIREMENT AND DEPARTURE

The following colleagues have retired / left our Department. We would like to extend our gratitude to all of them for their dedicated service and
wish them all the best in their future endeavors.

Mr. Choi Chun Wai Dr. Ip Wai Cheung Mr. Leung Kar Jun Professor Colin Rogers Ms Julia Yeung
Dr. Choy Yee Hung Mr. Kwan Ying Keung Dr. Li Leong Kwan Ms Vicky Wu Ms Eva Yiu
Mr. Benny Fu Ms Shermie Lee Dr. Ng ChiTim Dr. Philip Yam

IN MEMORY OF
DR. PANG WAN KAI

We were deeply saddened to learn that our colleague and friend

Dr. Pang Wan-kai passed away on 6 May 2011 in Hong Kong after

a long illness. He joined the Department as an Assistant Lecturer in 1981,
promoted to lecturer in 1984 and Assistant Professor in 1994.

He will be sorely missed by colleagues, friends and students.

Photo of DrPang and AMA Colleanges in Dalian, 1 September

A message from Annie Pang, Dr. Pang’s daughter:
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BABY BOOM!

Our warmest congratulations to Catherine and Frankie who got married in March and June 2011 respectively. We wish both of them and
their other halves a long and happy life together. As Catherine also gave birth to a baby girl on 17 December 2011, we urge Frankie to
match Catherine’s great achievement by working harder. More good news: Raymond and Cedric also got new additions to their families in
September and October 2011 respectively. Both newly-borns are girls. Well done Cedric and Raymond. Keep up the good work.

EDITORIAL BOARD

Prof. Cheong-ki Chan
Dr. Chun-wah Chan
Miss Eunice Hung
Prof. Man-kam Kwong
Prof. Yanping Lin

Dr. Raymond Sze
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