
Math 305, Spring 2019
Introduction to Optimization Theory

Class Meetings: M W 10:00-11:50 (4 Credit Hours)

Instructor Information

Instructor: Thomas P.-Y. Yu
Office Hours: Monday 12:30-2:00p.m., Wednesday 12:30-3:00 p.m in my office
(Korman 268), or by appointment (just email me to set up a time, or simply
call my office during my office hours.)
How to reach me:

• email: yut@drexel.edu

• Phone: (215) 895-2066

How I reach you:

• During the term I will send you important announcements at your Drexel
email address.

Course Materials

Textbook: Linear Programming with Matlab, by Michael Ferris, Olvi Man-
gasarian and Stephen Wright

Student Learning Information

Course description: Theory, Algorithms, and Applications of Linear

Programming.

Prerequisite: Math 201

Specific learning outcomes for Math 305 are that the student

1. understand what is a linear program

2. understand the technique of simplex method for solving a linear program

3. understand how to cast a number of applied problems as linear programs

4. understand the duality theory linear programming and its applications

5. understand the theory of zero-sum games

6. acquire a working knowledge of Matlab
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Syllabus: Chapter 1-5 of [FMW] and selected topics. (Linear programming,
simplex method, duality theory, solution of large linear programs, special appli-
cations: network flow, von Neumann game)

Assessment and Grading

The grades will be based on two midterm exams, homeworks, and a final exam:

Homework 33%
Midterm 33%
Final Exam 33%
Participation 1%

The approximate course-grade cut-offs are as follows:

A+ 99-100%
A 91-98%
A- 90 %
B+ 89%
B 81-88%
B- 80%
C+ 79%
C 71-78%
C- 70%
D+ 69%
D 60-68%
F 0-59%

The exams are “closed book”, and no cell phones or internet-connected de-
vices are permitted. You are however permitted to use a scientific calculator
and a single two-sided page of notes. Make-up tests/quizzes are allowed only in
extreme situations. But, please, if you miss a test or expect to do so, contact
me immediately! I expect all students to attend every class, barring sickness or
other emergency.

Other Course Policies

We will adhere to all university-wide policies. In particular, you should be
aware of the Drexel University policies regarding academic integrity, plagiarism,
cheating, accomodation of disabilites, and the drop and course withdrawal poli-
cies:

• http:// www.drexel.edu/studentaffairs/community standards/studentHandbook/
(See the Student Conduct and Community Standards section)

• http://www.drexel.edu/provost/policies/

• http://drexel.edu/oed/disabilityResources/faculty/SyllabusStatement/
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• http://www.drexel.edu/provost/policies/course drop.asp

• http://www.drexel.edu/provost/policies/pdf/course−withdrawal.pdf

Disclaimer

I expect to follow this syllabus, but reserve the right to make changes as needed.
Any changes will be announced in class and by email.
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