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Numerical Methods For Nonlinear

Programming

Abstract

This book discusses numerical methods for nonlinear
programming, Its contents include recent results on uncons-
trained optimization, quadratic programming, nonlinearly
constrained optimization and nonsmooth optimization,
Newly developed numerical methods such as trust region
algorithms, interior point methods and sequential gquadratie
programming methods are discussed. Many recent results
such as one step fast one step slow convergence of reduced
Hessian algorithms, super-linear convergence of Barzilai-
Borwein gradient method, and glohal convergence of quasi-
Newton algorithms are given. Classical methods including
steepest descent method, Newion’s method, gquasi-Newton
method, reduced gradient method are discussed and recent
advances of these methods are also presented.
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