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https://www.tus.ac.jp/access/kagurazaka_campus)
[R8E] Schrddinger Bridges—Computation and Applications
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events/2024/meeting0902.html) 2 E{725w,

55 AT AT B DR ML A U0 AR G et
J#e (Akaike Information Criterion: AIC) | Z$2MEL .
T RO RIS ZIER ORI BlGR LT R Lk
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L T2016 4B [RMB ATV Fv—H | H3EI%
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@ An Introduction to Conic Optimization
MEFRIIIEFE T T,

| HB5:10829H(K) 108~ 1685304 (S5BR30%)
L OEBED: TS OYL Y T/ (RETERER ) |

; R B (BAKS)

i FIAT(4:8826H(B)1085~982H (B) 1085

| 815,500/ (BH2)

| EB130B (CHEZHDBEIIHER)
§OEBELANILAR

BEAE :

1) Basic notions of optimization and convexity. (op-
timization problems, optimal solutions, convex
sets and functions, etc.)

2) From linear programming to semidefinite pro-
gramming.

3) General conic optimization and duality theory.

4) New classes of conic optimization problems and

their applications.

Throughout the course, we will show examples and

applications in python.

ZHEBICHFID Rl LANI
Calculus and linear algebra. We expect some
familiarity with matrices, linear transformations,

eigenvalues and etc.

(BEE)

- A. Ben-Tal and A. Nemirovski. “Lectures on
modern convex optimization - analysis, algo-
rithms, and engineering applications”. MPS-STAM
series on optimization (2001).

- Stephen Boyd and Lieven Vandenberghe.
“Convex Optimization”. Cambridge University
Press (2004)

- MOSEK ApS: MOSEK Modeling Cookbook
Release 3.3.0 (2024). Available at: https://docs.

mosek.com/modeling-cookbook/index.html
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