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MTM331200 Linear Programming

Pre-requisite: x-x
Weekly lesson hours: 06h

Discipline syllabus: Formulation of unrestricted and restricted optimization problems. Necessary conditions
of optimality for unrestricted problems. Unidirectional search methods, basic algorithms of unrestricted
nonlinear optimization. Optimality conditions for nonlinear problems with linear constraints. Linear
programming problem, simplex method, duality theory and sensitivity analysis. Algorithms of interior points.
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