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A general optimization problem is to select n ision variables x1, x2, from a given feasible region, xn in such a way as to

optimize (minimize or maximize) a given objective function. f(x1, x2,, xn)o. The problem is called a nonlinear programming

problem (NLP) if the This book emerged from the idea that an optimization training should include three basic components:

a strong theoretical and algorithmic foundation, familiarity with var-ious applications, and the ability to apply the theory

and algorithms on actual “real-life” problems. The author combines three pillars of optimization—theoretical and

algorithmic foundation, familiarity with various applications, and the ability to apply the theory and algorithms on This book

systematically introduces optimization theory and methods, discusses in detail optimality conditions, and develops

computational meth ods for unconstrained, This book emerged from the idea that an optimization training should include

three basic components: a strong theoretical and algorithmic foundation, familiarity with var ious This book provides a

comprehensive introduction to nonlinear programming with a broad range of applications and a large variety of solution

methods in the Aeld of continuous convex optimization and engineering exemplifled by Boyd and Vanden berghe’s recent

monograph [47], have fuelled a renaissance of interest in the fundamentals of convex ClassiAcation of nonlinear

optimization problems We now list a few important classes of optimization problems, with reference to the general

problem (1): Linear Optimization (LO): The functions f, h1, · · ·, hp, g1, · · ·, gm are afAne and the set C either equals to IRn or

to the nonnegative orthant IRn+ of IRn NONLINEAR PROGRAMMING PROBLEMS. The book isintended tobe the basis of

such an extensive training the ision variables.
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