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Convex programming involves a convex set F ⊆ Rn and a convex cost function c : F → R. The goal of convex

programming is to find a point in F which minimizes c. In online convex programming, the convex set is known in

advance, but in each step of some repeated optimization problem, one must select a point in F before seeing the cost

function for that step. This can be used to model factory production, farm production, and many other industrial

optimization problems where one is unaware of the value of the items produced until they have already been constructed.

In this talk, I will discuss several algorithms that have been developed to minimize regret in online convex programming

problems. (Received September 27, 2005)
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