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Bayesian Theory (1 lecture) Markov Chains (1 lecture)

Linear Algebra (4 lectures)

Differential Equations (3 lectures)

Functions (3 lectures)
Analytical Optimization (1 lecture)

Numerical Optimization (1 lecture)

School Math

1 Vector spaces

1 Basic definitions
and properties

1 Scalar functions
in one variable (76)

2 Sampling methods

1 Bayesian inference (75)

2 Inner product
and norm

2 Systems of linear
ODEs with const. coef.

2 Optimizing functionals -
variational calculus (53)

2 Scalar functions
in two variables (35)

3 Vectorial functions
in one variable (12)

1 Markov chains (90)

3 Orthonormal bases

4 Real matrices 5 Trace and
determinant

7 Special types
of matrices

6 Eigenvalues
and -vectors

3 Qualitative analysis
of nonlinear ODEs

4 Vectorial functions
in two variables (6)

5 Differentiation of functions
in several variables (20)

6 Multivariate quadratic and
Gaussian functions (86)

1 Optimizing functions -
differential calculus (30)

1 Gradient methods
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https://www.ini.rub.de/PEOPLE/wiskott/Teaching/Mathematics/PublicWeb/AnalyticalOptimization-L0-LectureSummary-PublicWeb.pdf
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