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MTM510022 Introduction to Continuous Optimization

Pre-requisite: MTM410019 Linear Algebra; MTM410029 Andlise Funcional

Weekly lesson hours: 06h

Discipline syllabus: Existence of solutions. Optimality conditions for problems without
restrictions. Primal optimality conditions for constrained problems. The tangent cone.
Optimality conditions in the case of equality constraints (Lagrange conditions, second-order
conditions). Convex sets. Separation theorems. Theorems of alternative. Convex functions.
Optimality conditions in the case of equality and inequality constraints (KarushKuhn-Tucker
conditions, second-order conditions). Elements of Duality Theory.
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