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Syllabus : Classification and general theory of optimization; Linear programming (LP): formulation and
geometric ideas, simplex and revised simplex methods, duality and sensitivity, interior-point methods for LP
problems, transportation, assignment, and integer programming problems; Nonlinear optimization, method of
Lagrange multipliers, Karush-Kuhn-Tucker theory, numerical methods for nonlinear optimization, convex
optimization, quadratic optimization; Dynamic programming; Optimization models and tools in finance.
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