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Course Introduction

Code 001207 Teaching 48
Hours
Course Practical Methods of Optimization
Key Words Linear programming, Nonlinear programming, Numerical optimization
This is a one-semester course which is suited for graduate level in engineering, operations
. d research, statistics, and mathematics. In this course, we study the primary theory and methods of
urpose and | ] ) ) ) o
Role of the | linear and nonlinear programming. This course leads the students to some important applications
Course and enforces the students’ ability to solve the problems arising from the engineering and research.
Part | Linear programming
Basic theory and algorithm (10 teaching hours), Extension (7 teaching hours)
Main Part Il Unconstrained optimization
%;prf?r:s and Fundamental (5 teaching hours), Linear search method (7 teaching hours)
chi . S
Hours g Part 111 Constrained optimization

Theory (8 teaching hours), linear constrained programming (4 teaching hours), nonlinear
constrained programming (8 teaching hours)

Teach Method

Classroom-based lecture

Test and
Examination

Activities each week’s homework  Project  One middle exam One final exam
Points 10 20 30 40

Pre-request

Advanced mathematic, Linear algebra

Course
[1] H. Liu, Y. Xia, S. Zhou, The Element of Mathematical Programming,, Beihang university
press, 2012.10. (in Chinese)
[2] B. Chen, Theory and Algorithm of Optimization, Tsinghua university press, second ed., 2005.
References (in Chinese)

[3] R. Fletcher, Practical Methods of Optimization, John Wiley & Sons: New York, second ed.,
1987.
[4] J. Nocedal, S. J. Wright, Numerical Optimization, Springer: New York, second ed., 2005.
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