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MTM510019 Computational Methods in Optimization

Pre-requisite: x-x

Weekly lesson hours: 06h

Discipline syllabus: Optimality conditions for nonlinear programming problems. Convexity and

duality. Minimization of quadratics. System of nonlinear equations and main methods for their

resolution (Newton, Quase-Newton and Newton Inexato). Results of local convergence of the

main methods for nonlinear systems. Unrestricted minimization, linear search and main
methods for unrestricted minimization (Newton, Quase-Newton and Truncated Newton
methods). Region of trust. Barrier method, external and lagrangean penalty increased for
restricted minimization. Sequential quadratic programming (SQP).
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