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%+ 22 W | 2. Numerical optimization, Jorge Nocedal and Stephen J. Wright, Springer
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1 Introduce to Basic Syntax, Flow STl 5
Matlab(1) Controly # % MATLAB #2535 & ff £
2 Introduce to Data Structures, 1
Matlab(2) R RS G & * MATLAB 425\ :F 2 4 4
3 Introduction Mathematical
Formulation,
Continuous versus
Discrete, Constrained | # iz * 35 57
and Unconstrained,
Global and Local,
Stochastic and
Deterministic
4 Linear Simplex Method
Programming (1)
5 Linear Interior Point Method
Programming (2)
6 Nonlinear Unconstrained Random search method
programming (1) | optimization Grid search method
techniques (1) Direct | Univariate method
search methods Pattern search methods
Rosenbrock’s method
Simplex method
7 Nonlinear Unconstrained Steepest descent (Cauchy
programming (2) | optimization method)
techniques (2) Fletcher-Reeves method
Descent methods Newton’s method
Marquardt method
Quasi-Newton methods
8 Nonlinear Constrained Random search method
programming (3) | Optimization Complex Method
Techniques (1) Direct | Sequential Linear Programming
search methods
9 Nonlinear Constrained Sequential Quadratic
programming (4) | Optimization Programming
Techniques (2) Direct | Methods of Feasible Directions
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search methods Gradient Projection Method
10 Nonlinear Constrained Penalty Function Method
programming (5) | Optimization
Techniques (3)
Indirect Methods
11 Least-Squares Least-Squares Conjugate Direction Method
Problems Problem Solving The Gauss—Newton Method
Techniques The Levenberg—Marquardt
Method
12 Integer All integer problem Branch and Bound Method
Programming Mixed-integer Cutting Plane Method
problem
Zero-one problem
13 Multiple Weighted Sum Genetic Algorithm
Objective Method Simulated Annealing
Optimization ¢ -Constraint Particle Swarm Optimization
Problems Method
Weighted Metric
Method
Multi-Objective
Evolutionary
Algorithms
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