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Block-Activated Algorithms for Multi-Stage
Variational Inequalities

mercredi 30 juillet 2025 12:15 (30 minutes)

Wediscuss an approach for designing block-activated algorithms for solving themonotonemulti-stage stochas-
tic variational inequalities in extensive form proposed by Rockafellar andWets. Advantages over the classical
progressive hedging algorithm will be discussed.
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