Syllabus
Math 562 – Introduction to Operation Research

This course is designed to teach optimization in finite dimensions. The prerequisites are a three semester calculus sequence and linear algebra. The topics covered include linear programming (resource allocation, assignment, matching, game theory), non-linear programming (Lagrange multipliers, Kuhn-Tucker conditions, geometrical programming, duality) and convexity. The problems discussed include many examples from economics, business and the physical sciences.

