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Course Description

Through this course, students will learn basic optimization knowledge, be
able to formulate a practical problem into a solvable optimization model,
solve the problem using existing commercial or open source software or
design their own algorithms to solve the problem.

This course mainly includes the introduction of convex analysis basics, linear
and linear cone programming, optimal condition Lagrange duality, some
basic optimization algorithms and their applications in finance, signal
processing, machine learning and statistics.
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