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Algorithms in Continuous Optimization — Some References

A. Beck. First Order Methods in Optimization. STAM Publications 2017.

A. Ben-Tal and A.Nemirovsky. Lecture Notes in Modern Convex Optimization. SIAM
Publications 2002.

D. Bertsekas. Nonlinear Programming. Athena Scientific, Belmont Massachussets,
second edition, 1999.

. D. Bertsekas. Convex Optimization Algorithms. Athena Scientific, Belmont Mas-

sachussets, 2015.

S. Boyd and L. Vandenberghe. Convex optimization. Cambridge University Press,
Cambridge, 2004

D. G. Luenberger. Linear and nonlinear programming. Addison Wesley, second edition,
1985.

. Y. Nesterov, Introductory Lectures on Convex Optimization. Kluwer, 2004.

. Y. Nesterov and A. Nemirovskii. Interior-point polynomial algorithms in convex pro-

gramming. STAM Studies in Applied Mathematics. STAM, Philadelphia, PA, 1994.

J. Nocedal and S.J. Wright. Numerical optimization. Springer Series in Operations
Research. Springer-Verlag, New York, 1999 and 2004.

J. M. Ortega and W. C. Rheinboldt. Iterative solution of nonlinear equations in several
variables. Academic Press, 1970.


http://www.math.tau.ac.il/~teboulle/opt2/opt2.html

