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- Subject: 1, optimization problems

a
- Subject: 2. linear optimization programming

e]

=

gradient/Newton Method, conjugate gradient method
Z:



- Subject: 3. unconstrained nonlinear optimization programming
- Subject: 4. constrained nonlinear optimization programming

O ulxjy
1. Linear and Nonlinear Programming, Luenberger & Ye, Springer, 3" Edition,

2008. (e-book)
2. 7|t #1 Xtees £ 5 S

O 87t
MH|/FIZ=(20%), SLAR/EAM (40%), 7IZAE/20M (40%)

O F¥ 7o A

» M1
- 4o e £ dAl gl Z2HME Y MEH J|X £ Y
7

- 7|Z=4HiZ : set, matrix, space, topology, function, convex set,
hyperplane, polytope, seperating/supporting hyperplane
| Hztol o], Xzt oJAHEE

assignment : X[z HE 8l T2 ME H|QH FH|

|-.|

> H2%
- A{xsto| ojn|, AHstet OMZH
- A3 BY . Yo RYQIK, RYO| FoY, BUY J|Y
- BEY A% 2YF NG 4gol ofd g

- assignment : Z| X3} ZEH Aty A
(Herg 2744 F=H| : stE Wil 0|8 Jhs)

» H[3F
- A 2 A 2H 1 dEEH ZHel Ed, 7tssid gt sl
EHG el =Xt 90|, ddtisstel 7| (HELFAL Oldl)
- assignment : TEME Kot HH

> A4z
- MY AN 21 2 2O ofd), SHAD ML, HXs|ol 54,
xXolol i, J|otetm onj, AyyHA ol oo FRe 54
1



- A 2| H 2H i o simplex E1E2|E
- HEYA L0E[Fo £9H HiE, 2ue[Fe £,
g X oA, HEE S

» Hl6F
- Duality: 7|2 O|&, dual LP
- Relations to the simplex algorithm

- assignment : AZEA ATF|F JYOIY AL (AZEQO

Mot

8% o)

» M7
- JIE€ EX1 : Shortest Path Problem, Minimum Spanning Tree Problem,
Maximal Flow Problem, Minimun Cost Netflow Problem &2| &X| £4,
- 28E20E €12|F e

- assignment : HQIE T=ME RE &g 2 (2T 1HE)

» X8
- SUAY ielE Z2NE RE TR (HFTEE)
» HoF

- HE< £H2 : Transportation Problems, Assignment Problems §2| X
EM, &80} Transportation Simplex € 12|F 7H8, Hungarian €112

= me

= &

- assignment : QI ZZNE PCHA EE AT ER
(=3 28 LA2F T U8 EE)

» H10=
- Unconstrained Nonlinear Optimization : X| &3} HQ/F& =4,
convex function, First/Second order Taylor series and

Approximation, convex function2| %[X3} S

»H11F
- Unconstrained Nonlinear Optimization Algorithm 1 : Bisection ¥112|F,
1K1l search &112|F, Steepest Descent & 12|F, Newton E12|F, &
- assignment : HIMH Z[H3t X Ln2|F 25 X del



» X 12F
- Unconstrained Nonlinear Optimization Algorithm 2 : conjugate
direction methods, quasi-newton methods
- assignment : J{91E ZEHE T oz HH 1

» H13F
- Constrained Nonlinear Optimization problems & algorithms 1 :
first-order, second-order minimization conditions, Lagrange multipliers
- primal methods
- assignment : /{18 ZEHE T o= WEg 2 (EL Al 2H)

> Hl14F
- Constrained Nonlinear Optimization problems & algorithms 2 :
Subgradient ¥112|F, Lagrangian Dual, Penalty/Barrier Function
Methods, Gradient Projection ¥12|& &
- assignment : QI8 ZE2HE XFT LH FH

» H15F
- project presentation & review

» Hl16F
- Final Exam.



