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• Review

• Linear Programing

• Simplex Method

• Interior Point Method

• Projected Gradient Descent

• Mirror Descent

Part I: Constrained Optimization
• Stochastic Gradient Descent

• SVRG 

• Local SGD

• BCD

• ADMM

Part II: Advanced Topics

32hrs, 1-8 week



• 50%HW + 50%Final Exam = 100%

• Edit your homeworks by LaTeX!

• To practice Python or R for handling 
optimization problems







课前预习用，每次课之前公布

课后复习用，每次课结束后公布







• Writing on the blackboard in English for main lectures, Speaking in Chinese

• Demostraing codes or visual examples by sildes








