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simultanées. C. R. Acad. Sci. Paris, 25:535–538, 1847.
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264. J.J. Moré. Recent developments in algorithms and software for trust region
methods. In A. Bachem, M. Grötschel, and B. Korte, editors, Mathematical
Programming, the State of the Art, pages 258–287. Springer-Verlag, Berlin,
1983.



References 479
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268. J.J. Moreau. Proximité et dualité dans un espace hilbertien. Bulletin de la
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356. K. Veselić. Finite catenary and the method of Lagrange. SIAM Review,
37:224–229, 1995.

357. M. Wagner and M.J. Todd. Least-change quasi-Newton updates for equality-
constrained optimization. Mathematical Programming, 87:317–350, 2000.

358. A. Wathen and D. Silvester. Fast iterative solution of stabilized Stokes systems
part I: using simple diagonal preconditioners. SIAM Journal on Numerical
Analysis, 30:630–649, 1993.

359. R.B. Wilson. A simplicial algorithm for concave programming. PhD thesis,
Graduate School of Business Administration, Harvard University, Cambridge,
MA, USA, 1963.

360. P. Wolfe. A duality theorem for nonlinear programming. Quarterly Applied
Mathematics, 19:239–244, 1961.

361. P. Wolfe. Convergence conditions for ascent methods. SIAM Review, 11:226–
235, 1969.

362. P. Wolfe. A method of conjugate subgradients for minimizing nondifferentiable
functions. Mathematical Programming Study, 3:145–173, 1975.

363. H. Wolkowicz, R. Saigal, and L. Vandenberghe, editors. Handbook of Semidef-
inite Programming – Theory, Algorithms, and Applications. Kluwer Academic
Publishers, 2000.

364. S.J. Wright. A path-following infeasible-interior-point algorithm for linear
complementarity problems. Optimization Methods and Software, 2:79–106,
1993.



484 References

365. S.J. Wright. An infeasible interior point algorithm for linear complementarity
problems. Mathematical Programming, 67:29–52, 1994.

366. S.J. Wright. Primal-dual interior-point methods. SIAM, Philadelphia, 1996.
367. S.J. Wright. Superlinear convergence of a stabilized SQP method to a de-

generate solution. Computational Optimization and Applications, 11:253–275,
1998.

368. Y. Xie and R.H. Byrd. Practical update criteria for reduced Hessian SQP:
global analysis. SIAM Journal on Optimization, 9:578–604, 1999.

369. X. Xu, P.F. Hung, and Y. Ye. A simplification of the homogeneous and
self-dual linear programming algorithm and its implementation. Annals of
Operations Research, 62:151–172, 1996.

370. Y. Ye. Interior point algorithms. Wiley-Interscience Series in Discrete Math-
ematics and Optimization. John Wiley & Sons Inc., New York, 1997.

371. Y. Ye. On homogeneous and self-dual algorithm for LCP. Mathematical
Programming, 76:211–222, 1997.

372. Y. Ye, M.J. Todd, and S. Mizuno. An O(
√

nL)-iteration homogeneous and
self-dual linear programming algorithm. Mathematics of Operations Research,
19:53–67, 1994.

373. Y. Yuan. An only 2-step Q-superlinearly convergence example for some al-
gorithms that use reduced Hessian informations. Mathematical Programming,
32:224–231, 1985.

374. W.I. Zangwill. Non-linear programming via penalty functions. Management
Science, 13:344–358, 1967.

375. Y. Zhang. On the convergence of a class of infeasible interior-point methods
for the horizontal linear complementarity problem. SIAM J. Optimization,
4:208–227, 1994.

376. G. Zoutendijk. Nonlinear programming, computational methods. In J. Abadie,
editor, Integer and Nonlinear Programming, pages 37–86. North-Holland, Am-
sterdam, 1970.


