201-1-5031  Non-linear and dynamic programming

1. Convex analysis. Convex sets and convex functions.

2. Duality. Kuhn-Tucker theorem.

3. Methods for unconstrained optimization problems.

4. Methods for problems with constraints: penalty method, barrier method,
feasible direction method, projection method.

5. Dynamic programming. The Bellman equation.

6. Applications of dynamic programming: inventory problem, equipment
replacement problem.

7. Markov decision processes.
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