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*PRFET AT (Description)

This is a junior-senior level undergrad course on mathematical programming, which is
also known widely as mathematical optimization or just optimization. It is about the
selection of a best element (with regard to some criterion) from some set of available
alternatives. We will mainly focus on discrete optimization and give a quick glimpse to
continuous optimization. Optimization is a very broad field. In this semester, we will
address the following topics:

1 Farkas Lemma and Linear Programming Duality

2 Matroid Theory

3 Polyhedral combinatorics




4 Algorithms suggested by the structural results obtained in the above fields
5 A glimpse at continuous optimization, say KKT condition.

The students are encouraged to read various research papers and see how the topic

of the course is interconnected to various other fields in mathematics, and in science,

in general.
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N. Lauritzen, Undergraduate Convexity, World Scientific, 2013.
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