Syllabus for Nonlinear Programming

1. Optimality conditions.

(a) Convex functions.
(b) Optimality conditions for unconstrained problems.
(c¢) Optimality conditions for constrained problems with equality and
inequality:.
2. Basic optimization methods and their convergence analysis.
(a) Unconstrained problems: Basic descent methods, conjugate direc-
tion and Quasi Newton methods.

(b) Constrained problems: Reduced gradient and Gradient projection
methods, penalty and barrier methods, cutting plane methods,
and Lagrange methods.
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