OPR 992 – Applied Mathematical Programming
Texts:

Linear and Nonlinear Programming, Nash and Sofer.


Integer Programming, Wolsey.

AMPL: A Modeling Language, Fourer, Gay, Kernighan.
Instructor:
Dr. Hande Y. Benson
231 Academic Bldg

Phone (215) 895-6999


E-mail: benson@drexel.edu


Office Hours: Wednesdays 1-4pm

Objectives:  This is a PhD level course.  It provides a thorough study of the theory, algorithms, and applications of mathematical programming (aka optimization).  Our focus will be on continuous optimization problems arising in the field of nonlinear programming and discrete optimization problems arising in the field of integer programming.  Theoretical lectures will be complemented by practical model development and solution.
It is expected that each student has a research project which involves the solution of an optimization problem.  The preparation of an application paper or online tutorial, in the student’s area of research, that demonstrates the optimization techniques taught in this course will be an integral part of the learning process.

Note that this is NOT a course in computer programming.  Mathematical programming simply refers to the algorithmic approach taken to solve optimization problems.
Course Outline
	Week
	Topics

	1
	Introduction to Nonlinear Programming

	2
	Unconstrained Optimization

	3
	Constrained Optimization

	4
	Modeling and Algorithms for NLP

	5
	Modeling and Algorithms for NLP

	6
	Introduction to Integer Programming

	7
	Integer Programming

	8
	Mixed Integer Linear and Nonlinear Programming

	9
	Modeling and Algorithms for IP/MILP/MINLP

	10
	Modeling and Algorithms for IP/MILP/MINLP


Grading policy

Homework Assignments



50%


Paper Draft





20%

Finished Paper





30%
