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Problem 2: Taylor’s theorem
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Value, gradient, and Hessian
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First-order approximation
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The second-order correction

Intro to Optimization 5



Second-order approximation
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Exact value and errors
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Taylor error along the step
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Problem 3: Convexity
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Proof: Intersection of convex sets
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Problem 4: Production planning
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Primal formulation
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Vertices of the feasible region
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The feasible region
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Objective values at the vertices
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Optimal production and profit
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How the dual is formed
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Primal and dual
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