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This is one of the best textbooks on nonlinear optimization I know. Focus is on both
theory and algorithmic solution of convex as well as of differentiable programming prob-
lems. Very helpful are many examples, exercises and interesting applications. The
interested reader can find carefully formulated proofs of the results. Initial point is con-
vex analysis including subdifferential calculus and conjugate duality. Very interesting
is the approach to the formulation of (necessary and sufficient) optimality conditions
which uses metric regularity and normal cones to the feasible set. The conditions are
formulated both for nondifferentiable (convex) and for differentiable optimization prob-
lems. Besides Lagrangean duality also the augmented Lagrangean is investigated. In
the part on algorithms besides algorithms for differentiable programming problems also
algorithms for nondifferentiable convex problems are explained. Focus is on proximal
point, bundle and trust region algorithms. Besides unconstraint problems also an exact
penalty approach for the minimization subject to nonlinear constraints is considered.
In this part, not only convergence proofs but also results on convergence speed are
included.

Stephan Dempe (Freiberg)
Keywords : optimality conditions; solution algorithms; duality; convex programming;
nondifferentiable programming
Classification :
%90-01 Textbooks (optimization)
90C25 Convex programming
90C30 Nonlinear programming


http://www.zentralblatt-math.org/zmath/en/search/?q=author:au:Ruszczyński, A**&type=pdf&format=short
http://www.zentralblatt-math.org/zmath/en/search/?q=cc:90-01&type=pdf&format=short
http://www.zentralblatt-math.org/zmath/en/search/?q=cc:90C25&type=pdf&format=short
http://www.zentralblatt-math.org/zmath/en/search/?q=cc:90C30&type=pdf&format=short

