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Lecture 4

Intro to Optim.jl
• gradient based continuous opt
• uses provided gradients

Example 1: Rosenbrock
Example 2: ||A - UV^T||
Example 3: Flux.jl 

Overview of opt. terms & defns
• global min
• strict global min
• local min
• strict local min
• isolated min

1d Taylor

1d Optimiality
• Necessary
• Sufficient

Office Hours
3:30-4:30pm on Friday (this week)

TA: Disha Shur
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