清华大学方述诚讲席教授组课程

课程名称：Robust Optimization with Engineering Applications
开课教授：罗智泉博士，方述诚讲席教授组成员，Department of Electrical and Computer Engineering，ADC research Chair in Digital Technology, Minnesota University
开课时间：第11-14周，周三和周五下午2:00
上课地点：六教6A314
选课方式：请于数学科学系研究生科62782620彭老师联系注册
课程主要内容：

This course will provide students with the tools and  training to deal with optimization problems in engineering which involve uncertain data. It will introduce basic convex optimization models and robust optimization techniques. All concepts and theories will be illustrated with numerous applications from signal processing, digital communication (wireless communication system design), control, and circuit design. A main objective is to teach students how to give good robust formulations to engineering problems in a way that is amenable to efficient solution by modern optimization algorithms. This course is intended to provide a core optimization background for graduate students from such areas like applied mathematics, signal and image processing, communications, control, CAD, robotics, structural analysis, computer graphics, algorithms & complexity, computational geometry.
参考教材
1. S. Boyd and L. Vandenberghe, Convex Optimization. Cambridge University Press.
2. D. Bertsekas, Nonlinear Programming. Athena Scientific.
课程提纲
1. Introduction

2. Convex sets and functions

3. Convex optimization problems

4. Robust linear programming with applications in robust beamforming

5. Robust linear conic optimization: complexity and approximations

6. Robust linear estimation
预备知识或先修课程要求
Mathematical maturity, comfortable with linear algebra, probability theory, analysis. Exposure to Matlab, numerical optimization, and application fields helpful but not required.

