

UNIVERSIDAD DE PUERTO RICOPRIVATE 

DEPARTAMENTO DE MATEMATICAS

RIO PIEDRAS, PUERTO RICO 00931
A. Curso: MATE 6882 - Optimización Nolineal,  W 6:00-8:50, NCN II C-209.

B. Profesor: Pablo Negrón.

C. Email: pnm@www.uprh.edu, Tel.: 787-850-9386.

D. Texto: D. Luenberger, Linear and Nonlinear Programming, Addison-Wesley, Second Edition, 1984.

E. Exámenes y Asignaciones: tres exámenes parciales de 100 puntos c/u y una nota de asignaciones (incluye proyectos computacionales).

F. Bosquejo del Curso:

	PRIVATE 
Secciones
	Problemas

	6.1-6.6, 7.10, 6.7 {Págs. 189-191}
	Pág. 194 {3, 7-10, 12}

	7.2, 7.4-7.6, 7.7s, 7.8
	Pág. 232 {9, 12-15, 18, 24}

	8.1-8.5, 8.6s
	Pág. 257 {1, 4-7, 9-11, 13-15}

	9.1-9.5, 9.6s
	Pág. 288 {3-9, 11, 12, 14}

	10.1-10.5, 10.8
	Pág. 318 {2, 4, 5, 9, 12- 14}

	12.1-12.6
	Pág. 392 {1, 2, 4, 5, 8, 11, 18(a,b)}

	Material Opcional: 11.1-11.7
	Serán asignados luego.
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6) Anthony V. Fiacco and Garth P. McCormick, Nonlinear Programming: Sequential Unconstrained Minimization Techniques, Classics in Applied Mathematics, No. 4, SIAM, Philadelphia, 1990.

7) Phillip E. Gill, Walter Murray, and Margaret H. Wright, Practical Optimization, Academic Press, New York, 1989.

8) Olvi L. Mangasarian, Nonlinear Programming, Classics in Applied Mathematics, No. 10, SIAM, Philadelphia, 1994.
9) Jorge J. Moré and Stephen J. Wright, Optimization Software Guide, Frontiers in Applied Mathematics, No. 14, SIAM, Philadelphia, 1993.
10) Stephen G. Nash and Ariela Sofer, Linear and Nonlinear Programming, McGraw-Hill 1996.
11) Andrzej J. Osiadacz, Simulation and Optimization of Large Systems, Clarendon Press, Oxford, 1988.
12) Jonathan R. Shewchuk, An Introduction to the Conjugate Gradient Method Without the Agonizing Pain, Carnegie Mellon University, School of Computer Science, Technical Report CMU-CS--94-125, 1994. (http://www.cs.berkeley.edu/~jrs/)



