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Abstract

Various research activities in the area of analysis and synthesis of optimiza-
tion algorithms using concepts from systems and control theory have been
initialized in recent years. These activities are motivated by the fact that
many optimization algorithms are dynamical systems and thus tools from
control theory can be used to analyze and design algorithms. A further
motivation is the increasing integration of online optimization in complex
automated and intelligent systems due to the high availability of online
computing power and big data sets. This integration makes it necessary to
take the dynamics of optimization algorithms into account in a fundamental
fashion in order to achieve reliable and efficient operation of such systems.
In the first part of the talk, examples of designing algorithms based on
systems and control theory are presented. In particular, we illustrate ideas
how concepts from optimal, nonlinear, robust, and stochastic control can
be utilized to synthesis optimization algorithms.

Viktoriia Grushkovska and the Department of Mathematics look forward to
seeing you at the talk!
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