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I. % Contents :

Constrained optimization is an important issue in real life, as is seen in various practical applications. In
this course we will discuss how this issue is addressed mathematically, through linear programming in
particular. It will cover 1) the duality theory of optimization, 2) algorithmic complexity and 3) primal/dual
logarithmic barrier approach. These topics are essential to the so-called interior point methods which form a

dominant methodology in linear optimization.

II. Course prerequisite :
Accomplished knowledge in Calculus and Linear Algebra is required. Some experience in computer

programming such as Matlab or other lower level ones like C is a plus.

ITII. >k Reference material ( textbook(s) ) :
C. Roos, T. Terlaky and J.P. Vial, Interior Point methods for linear optimization, Springer 2005.

IV. >k Grading scheme : {328 £55:- 2 2 F A4 > blde 8¢ 30% 8 % 40% (7% 10% 474 20% > &3+ 100%

Performance in class 30%, homework & report 70%.

V. % Course Goal :

To acquaint the audience with some important aspects of constrained linear optimization.
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