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Part 1. Optimization Methods and Applications (& % it & 4 2/3)

® Textbook: Amir Beck, Introduction to Nonlinear Optimization - Theory, Algorithms,

and Applications with Matlab, MOS-SIAM Series on Optimization, STAM, 2014.
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Week Tuesday 75 min Thursday 75 min

1 Ch.1 Linear algebra / norms PSD/PD 2 4= #E

2 Ch.1 Topology / compactness Existence theorem %

3 Ch.2 First-order optimality Proof + & bl

4 Ch.2 Second-order / quadratic functions Theorem 2.43 2 4+ 3%

5 Ch.3 Least Squares Normal equations / projection #

6 Test | Ch.6 Convex Sets

7 Ch.6 Convex Sets Convex-set 2. 4 im &

8 Ch.7 Convex Functions First-order characterization

9 Ch.7-8 Convex Optimization Local = Global # %

10 Ch.9 Optimization over Convex Sets* Projection / optimality # 3%

11 Ch.10-11 KKT* KKT 243

12 Ch.12 Duality + synthesis* Final Test / Report
*: BE
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