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Course Description

The objective of this course is to initiate the understanding of the methods
and models of optimization. The first part of the course concerns convex
optimizations, specifically conditions of optimality, the algorithm of the
gradient, and its variants. The second part of the course concerns linear
programming in the real and natural numbers. The emphasis is put on
modeling. Topics include: modeling, the formalization of concrete problems
in the form of mathematical optimization; optimization without constraints
(analytic resolution, dichotomy, variants of the gradient); optimization with
constraints (conditions of optimality, linear programming, linear
programming with whole numbers).
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