MAS839 NON LINEAR PROGRAMMING 3-0-0-3
Objectives:

e To introduce basic concepts of non-linear programming.

e To demonstrate to the research scholars how to solve non-linear programming problems.

Contents:

Convex optimization problems, Karush Kuhn-Tucker conditions, Quadratic programming
problems, Wolfe’s method and its convergence, Separable programming, Separable convex
programming, Linear approximations to separable programming problems, Geometric
programming problems, Unconstrained polynomial optimization, Generalized polynomial
optimization problem using arithmetic-geometric inequality, Dynamic programming, Greedy
method to find shortest path, Backward and forward recursion algorithms, Dynamic

programming approach to find shortest path, Search techniques.
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