A Bibliograph y of Publications of Nic holas Ian Gould

Nic holas Ian Gould

Rutherford Appleton Lab oratory

O X11 0QX

England

T el: 235 445801

F AX: (44) 0235 446626

E-mail: nimg@letterb o x.rl.ac.uk (In ternet)

07 August 2024

V ersion 1.38

Abstract

This bibliograph y records publications of

Nic holas Ian Gould.

Title w ord cross-reference

l [1] [GOT03a]. CUTEst [GOT15]. P

4

[ADGR90, D A GR87]. P

5

[ADGR90, D A GR87].

-p enalt y [GOT03a].

14th [Ame94].

65th [GL

T04b].

7th [DMW06].

89h [CGT89a].

90 [GOT03c]. ’94 [Ame94]. 95

[GT03a, GT07].

absolute [GN98]. absolute-v alue [GN98].

accurate [GM81, Gou86]. Activ e [Gou03].

Activ e-Set [Gou03]. Adaptiv e

[CGT11a, CGT11b, CGJR16, CGT12a,

CGT12c, GPT12]. al. [D A GR87]. Algebra

[DGDG97b, DGDG97a]. Algorithm

[CGT91e, D A GR87, BCG

+

10, BGNW04,

CGT12a, CGT92c, CGT92h, CGT92i,

CGST94a, CGST96a, CGT97b, CGT97a,

CGT97c, CGT00a, CGOT00, F GL

+

02,

F GF13, GGM

+

82b, Gou91a, GLR

T98,

GT03c, GL

T04a, GT06, GPT12, GOP16].

Algorithms

[BGNW05, CGT12d, CGST93b, CGST93a,

CGST93c, ADD

+

94, ADGR90, BGNW03,

CG84, CGT88a, CGT89a, CGT92b,

CGST93d, CGST96b, CGJR16, GT99,

GOST01, GL03, GL

T04b, GOST05].

alternativ e [CGT94a]. Anal [CGT89a].

Analysis [GS10, D

W97, GS09].

Announcemen t [CGT92a]. application

1

[BBG

+

12, GT03b]. Applications

[CGT11c, CGT90b, DGSW10, GL

T04b].

Applied [Ame94, DMW06]. approac h

[CGT94c]. appro ximate [GS98].

appro ximate-in v erse [GS98].

Appro ximating [F

GS24]. April

[DGDG97b]. Arbitrary [CGT20].

Arbitrary-Order [CGT20]. Arising

[GHN01, CGT94a, GM81]. Art

[DMW06, D

W97]. A tlan ta [Ame94].

Augmen ted

[CGT91e, CGST93b, CGST93a, CGST93c,

BDG94, CGST96a, CGJR16, DGP94].

B [GOT02]. barrier [CGT92c, CGT94a,

CGT97b, CGT97c, GT99]. b et w een

[BCG

+

97a, BCG

+

97b]. bi [Gou12].

bi-pro jection [Gou12]. Bibliograph y

[GOT00]. binary [BBG

+

12]. birthda y

[GL T04b]. Blo c k [DDG98]. Blo c ks

[GS10, GS09]. b ound [CGT00a, F

GF13].

Bounds [CGT20, CGT91e, CGT12b,

CGT88a, CGT88b, CGT89a, CGT92c,

CGT92h, CGT92i, CGT97b, CGT97a,

CGT97c, GGM

+

82b]. branc h [F

GF13].

buc kling [BBG

+

12].

Calculations [CGT97d, A CD

+

93]. Case

[CGT20, CGT11b]. Cheb yshev [CGT13a].

class

[CGT88a, CGT88b, CGT89a, CGST93d].

classes [Gou88]. Com bination

[CGST93a, CGST93c, CGST93b, CGST96a].

comparison [BCG

+

97a, BCG

+

97b].

Complete [Gou91b, GS03, GHS05a,

BCG

+

97b, CGT92d]. Complexit y [CGT10,

CGT11c, CGT12b, CGT12d, CGT14b,

CGT15, CGT20, CGT11b, CGT12a,

CGT12c, CGT13b, CGT13a, CGT14a].

Comp onen t wise [GOST02]. Comp osite

[CGT11c]. comprehensiv e

[CGT91a, CGT91b]. Computation

[Ame94, GLR14]. Computing

[A CD

+

93, DMW06]. conditioned

[Gou99a, Gou00]. conditions [Gou85].

Congress [Ame94]. Constrained

[BCGT95, CGT14b, CGT15, CGT92f,

GHN01, Gou03, A CD

+

93, BGNW04,

CGT13b, CGT14a, CGT93, CGT94d, Gou89,

Gou99b, GOT03b, GOT15, BCGT93].

Constrain t

[K GW00, DGSW05, DGW06, DGSW07].

Constrain ts [CGT20, CGT91e, CGST93b,

CGST93a, CGST93c, CGT97d, BGG15,

BBG

+

12, CGT12a, CGT92b, CGT92c,

CGT92h, CGT92i, CGST93d, CGST94a,

CGST96a, CGST96b, CGT97b, CGT97a,

CGT97c, CGT00a, GGM

+

82b, GR89].

con text [CGT94c]. con tin uous [F

GF13].

Con v ergence

[BCG

+

10, BGNW05, CGT91c, CGT92b,

CGST93b, CGST93a, CGST93c, CGST94a,

CGST96a, CGST96b, GR10a, GR10b,

GLR15, BGNW03, CGT11a, CGT88a,

CGT89a, CGST93d, F GL

+

02, Gou89, GT99,

GOST01, GOST02, GT03c, GT06].

Con v ergen t [CGT91e, CGT92c, CGT92h,

CGT92i, CGT97b, CGT97a, CGT97c].

con v ex

[CGT12a, CGT12c, CGT92b, CGST93d,

CGST94a, CGST96b, CGOT00, GGM

+

82a,

GGM

+

84, GT02b, Gou08, GOR13]. core

[ADGR90]. Correction [CGT89a]. crash

[GR89]. critical [CGT14a]. Cubic

[CGT14b, CGT11a, CGT11b, CGT12a,

CGT12c, CGT13b, GPT12]. Curren t

[Gou03, CGT94d]. curv ature [GLR

T00].

CUTE [BCGT95, BCGT93]. CUTEr

[GOT03b].

Data [CGT91d, CGT89c, CGT90c].

decomp osition [CGT94c]. Deficien t

[CGT14b, CGT13b]. definite [CG86].

degenerate [GOR13]. Denmark [DMW06].

Deriv ativ e

[CGT12d, GR10a, GR10b, CGT11b, GR12].

deriv ativ e-ev aluation [CGT11b].

Deriv ativ e-F ree [CGT12d]. deriv ativ es

[BBG

+

12]. Descen t [CGT10, CG84].

description [CGT91a, CGT91b].

determination [GM81, Gou86].

differen tiable [Gou86, Gou88]. dimer

[GOP16]. dimer-t yp e [GOP16]. Direct

[DGDG97a, DGDG97b, GS03, GS04,

GHS05a, GHS05b, GSH07, SHG04].

direct-solution [GS03]. direction

[A CD

+

93]. directions

[CG84, Gou86, GLR

T00]. dual

[CGT00a, CGOT00, GOST01].

earthquak e [GM81]. edge

[Gou83a, Gou84a, Gou84b]. Efficien t

[DLG96]. Elemen t [DLG94, DLG96,

DLG97, DLG95, DDLG96, DDLG97].

Elemen t-b y-Elemen t [DLG94, DLG96,

DLG97, DLG95, DDLG96, DDLG97].

Elimination [Gou91b]. En vironmen t

[BCGT95, DGLR87, DGLR90, GOT03b,

GOT15, BCGT93]. epicen ter [GM81].

Equalit y [CGST93a, CGST93c, GHN01,

BGNW04, CGT92h, CGST93b, CGST96a,

CGT00a, Gou85]. equations

[ADD

+

94, DLG95, GOST02, GS03, GL

T04a,

GS04, GHS05a, GHS05b, GSH07]. Erisman

[D A GR87]. Erratum [GT12]. estimates

[CGL20]. Euclidean [BCG

+

10].

Ev aluation [CGT11c, CGT12c, CGT14b,

CGT15, CGT20, CGT11b, CGT12a,

CGT13b, GOT02, GS03, GS04, GHS05a,

GHS05b, GSH07, SHG04]. exact [CG87].

existence [Gou85]. exp erience [CGJR16].

Exp erimen ts

[BDG94, DGP94, CGT92g, CGT96].

Exploiting [GLR

T00, CGT94b].

extrap olated [Gou12].

F actorization [DGSW06, ADGR90,

DGW06, DGR

+

90, DGR

+

91, GN98].

factorizations [Gou99b]. fast

[BGG15, BBG

+

12, GOST02]. feasibilit y

[GT03a, GT03b, GT07, Gou08, Gou12].

Filter [GLR14, GLR15, F GL

+

02, GT03a,

GT03b, GT03c, GL

T04a, GST05, GT06,

GT07, GT10, GT12]. filter-trust-region

[GT03a, GST05, GT07]. FIL

TRANE

[GT03a, GT07]. Finding [CG86, CGT14a].

findings [SHG04]. First

[CGT12d, BBG

+

12, CGT14a, CGT94c].

First-Order [CGT12d, BBG

+

12, CGT14a].

Fletc her [GL

T04b]. follo wing [GOR13].

F orew ord [CGT90d]. format

[CGT89c, CGT90c, CGT91d]. F ortran

[CGT92e, CGT92j, GT03a, GOT03c, GT07].

F ree [CGT12d, GR12]. full [GOST02].

full-rank [GOST02]. F unction

[CGT11c, CGT11b, CGT12a, CGT13a, CG87,

CGT94a, CGT00a, Gou89, GT10, GT12].

function- [CGT11b]. function-ev aluation

[CGT12a]. functions

[CGL20, CGT94c, F

GF13, Gou86, Gou88].

GALAHAD [GOT03c]. Gaussian

[Gou91b]. General [CGT15, CGT91e,

CGST93a, CGST93c, CGT92c, CGT92h,

CGT92i, CGST93b, CGST96a, CGT97b,

CGT97a, CGT97c, F GL

+

02, GGM

+

82b,

Gou83b, Gou85, GT03c]. generalized

[Gou83a, Gou84a]. generated [CGT91c].

Georgia [Ame94]. Global [CGT88a,

CGST93d, CGST93b, CGST93a, F GL

+

02,

GT03c, GT06, GR10a, F

GF13, CGT89a].

Globally [CGT91e, CGT92c, CGT92h,

CGT92i, CGT97b, CGT97a, CGT97c]. go o d

[Gou08, Gou12]. Gram [GGM

+

84].

Gro wth [Gou91b].

held [DGDG97b]. Hellerman [D A GR87].

Hessian [F

GF13, F

GS24]. honor [GL

T04b].

HSL [GS03, GS04]. h ybrid [GT03c].

idea [GT03b]. I I [CGT11b]. ILA Y

[DGDG97b]. ill [Gou99a, Gou00].

ill-conditioned [Gou00]. IMA CS

[Ame94, Ame94]. Implicit

[DGSW06, DGW06].

Implicit-F actorization

[DGSW06, DGW06]. Impro ving [CGT94c].

in-core [ADGR90]. Indefinite

[GS10, DGR

+

90, DGR

+

91, GS09, K

GW00].

inequalit y [CGT92c, CGT92i, CGT97b,

CGT97a, CGT97c]. inexact [CGST93d].

Inexp ensiv e [CGT20]. infinite

[CG84, CG87]. inner

[CGT92h, CGT92i, CGT97a]. Input

[CGT91d, CGT89c, CGT90c]. Institute

[Ame94]. In tensiv e [CGT92d]. In terior

[Gou03, GOST01, GOT03a]. In terior-P oin t

[Gou03, GOT03a]. In ternational

[DMW06, DGDG97b]. in terv al [CG86].

in tro duction

[CGT90a, CGT91d, GL03, SHG04]. in v erse

[GS98]. issue [GL

T04b]. Issues [GR10b].

Iterated [CGST94b, CGST96c].

Iterated-Subspace [CGST94b, CGST96c].

iteration [CGT92h, CGT92i, CGT97a].

iterations [CGT92h, CGT92i, CGT97a].

Iterativ e [DGSW06, DGDG97b, Gou99a,

Gou00, DGDG97a, GT02a].

J [CGT89a]. J.D [BGG15]. July [Ame94].

June [DMW06, DGDG97b].

Krylo v [CGL20, GOR14].

Lagrangian [CGT97c, CGT91e, CGT92c,

CGST93b, CGST93a, CGST93c, CGST96a,

CGT97b, CGJR16]. LANCELOT

[BCG

+

97a, BCG

+

97b, CGT91a, CGT96,

GOT02, CGT92j, CGT90a, CGT91b,

CGT92a, CGT92d, CGT92g, CGT92e].

Lanczos [GLR

T99]. Large

[CGT89b, CGT90b, CGT92j, CGT92f,

CGT93, CGT94d, DLG94, A CD

+

93,

BCG

+

97a, BCG

+

97b, CGT89c, CGT90a,

CGT90c, CGT92g, CGT92e, CGT94c,

CGT96, DDLG96, DLG97, DDLG97, F

GS24,

GR89, Gou91a, Gou99b, GT00, GT02a,

GT02b, GS03, GOT03c, GS04, GL

T04b,

GHS05a, GHS05b, GOT05, GSH07, GOR13].

Large-Scale [CGT92j, CGT92f, CGT93,

CGT94d, A CD

+

93, BCG

+

97a, BCG

+

97b,

CGT89c, CGT90c, CGT92g, CGT92e,

CGT94c, CGT96, DDLG96, F

GS24, Gou91a,

Gou99b, GT00, GT02a, GT02b, GOT03c,

GOT05, GOR13]. Leading [GS10, GS09].

Least [CGT14b, CGT15, BCG

+

10, CGT09,

CGT13b, F

GS24, GL

T04a, GT07].

Least-Squares [CGT14b, CGT15, BCG

+

10,

CGT09, CGT13b, GL

T04a, GT07]. library

[GOT03c]. Linear

[BGNW05, CGST93a, CGST93c, DLG96,

DDG98, DGDG97b, ADD

+

94, BGG15,

BGNW03, BGNW04, CGT09, CGST93b,

CGST96a, CGT00a, DLG95, DDG99,

DGDG97a, F

GS24, Gou82, Gou83a, Gou84a,

Gou84b, GR89, Gou99a, Gou00, GS03, GS04,

GHS05a, GHS05b, GSH07, Gou12, K

GW00].

Linear-Quadratic [BGNW05]. linearly

[A CD

+

93, Gou99b]. linesearc h

[GLR

T98, GLR

T00, GOP16]. Lipsc hitz

[F GF13]. Lo cal [CGST93c, GR10b, GLR15].

lo cation [CG84]. Lyngb y [DMW06].

mathematical [CGT91d, GOT15].

Mathematics [Ame94]. Matrices

[GS10, ADGR90, CGT91c, DGR

+

90,

DGR

+

91, F

GS24, GS09]. matrix [CG86].

mature [GT04a]. memory [GLR

T98].

Metho d

[DGLR87, GR10a, GR10b, GLR14, GLR15,

BBG

+

12, DGLR90, GGM

+

84, Gou89,

GLR T99, GT02a, GOT03a, GST05, GR12].

Metho ds

[CGT10, CGT14b, CGT15, CGST94b,

CGT97d, DGDG97b, Gou03, BGG15,

CGT11a, CGT11b, CGT12c, CGT13b,

CGT88b, CGT94a, CGST96c, CGT00b,

CGJR16, DGDG97a, GGM

+

82a, Gou82,

Gou99a, GLR

T00, Gou00, GT00, GT02b,

GOT05, Gou08, Gou12, GOR13, GOR14].

Mic hael [BGG15]. Minimization

[CGT11c, CGT12d, CGST94b, CGT88b,

CGT92b, CGST94a, CGT94a, CGST96b,

CGST96c, Gou89, GN98, GS98].

minimizers [CGL20]. minimizing

[CGT13a, CGT00a]. MINOS

[BCG

+

97a, BCG

+

97b]. mixture

[GGM

+

82b]. mo dels [BGG15, CGT94a].

mo dified [GN98, Gou99b]. monotone

[GT06]. monotonic [CGL20]. motiv ation

[CGT11a]. MR0933734 [CGT89a].

MR2533756 [GT12]. m ultidimensional

[GL T04a]. Multifron tal

[DGLR87, CGL

T94, DGLR90].

necessary [GT99]. negativ e [GLR

T00].

Nestero v [CGT13a]. net [GM81]. Newton

[CGT10, CGT91c]. no [CGT89a]. non

[CGOT00, GT02b, GT06]. non-con v ex

[CGOT00, GT02b]. non-monotone [GT06].

Noncon v ex

[CGT10, CGT11c, CGT12d, CGT20,

CGT12a, CGT00a, GT02a, GL

T04b].

Nonlinear [CGT11c, CGT14b, CGT15,

CGT92j, CGT92f, CGST94b, CGT97d,

DG00, GT10, GLR14, A CD

+

93, BCG

+

10,

BCG

+

97a, BCG

+

97b, BGNW04, CGT13b,

CGT14a, CG84, CGT89c, CGT90a, CGT90c,

CGT91d, CGT92a, CGT92g, CGT92h,

CGT92i, CGT92e, CGT93, CGT94d,

CGST96c, CGT96, CGT97a, CGOT00,

F GL

+

02, Gou88, GT00, GOST01, GOST02,

GT03a, GT03b, GT03c, GOT03c, GL03,

GOT03a, GT04a, GL

T04a, GOT05, GT06,

GT07, GL

T04b, GT12]. Nonmonotone

[GLR15]. norm [CGL20, GN98, GS98].

norm-minimization [GS98]. note

[BGG15, CGT13a, CGT94b, CGT94a, GT99].

n um b er [CGT92h, CGT92i, CGT97a].

Numer [CGT89a]. Numerical

[CGT92g, CGT96, Gou82, GT02b, GOT05,

GLR15, BCG

+

97a, BCG

+

97b, CGT11a,

CGT92d, CGJR16, D

W97, GM81, GOT02,

GS03, GS04, GHS05a, GHS05b, GSH07].

o ccurring [GM81]. one [CGT91c].

optimalit y [CGT12b]. Optimization

[CGT10, CGT14b, CGT15, CGT20, CGT89b,

CGT90b, CGT91e, CGT92j, CGT92f,

CGST93b, CGST93a, CGST93c, CGST94b,

CGT97d, DLG94, DG00, DGSW10,

DGDG97b, GHN01, Gou03, GLR14,

A CD

+

93, BCG

+

97a, BCG

+

97b, BBG

+

12,

BGNW04, CGT11a, CGT11b, CGT12a,

CGT12b, CGT12c, CGT13b, CGT14a,

CGT88a, CGT89a, CGT90a, CGT92a,

CGT92c, CGT92g, CGT92h, CGT92i,

CGT92e, CGST93d, CGT93, CGT94c,

CGT94d, CGL

T94, CGST96a, CGST96c,

CGT96, CGT97b, CGT97a, CGT97c,

DDLG96, DLG97, DDLG97, DGDG97a,

F GF13, GLR

T98, Gou99a, Gou99b, GLR

T00,

Gou00, GOT03c, GL03, GOT03a, GT04a,

GL T04b, GST05, GOT05, GR

T10, GOT15].

Oracle [CGT12d]. Order

[CGT12d, CGT15, CGT20, BBG

+

12,

CGT12b, CGT14a, CGT94a, GT99]. other

[CGT09, GR

T10]. outer

[CGT92h, CGT92i, CGT97a].

P ac k age [CGT92j, CGT92a, CGT92g,

CGT92e, CGT96, GT03a, GT07]. pac k ages

[BCG

+

97a, BCG

+

97b, GS03, GOT03c,

GS04]. pap er [CGT89a]. P ap ers [DMW06].

P ARA [DMW06]. P arallel

[ADD

+

94, DMW06, DGLR87, DGLR90].

parameter [GPT12]. parameters

[GOST05]. parametric [CG86]. part

[DGDG97b, Gou84a, Gou84b, CGT11a,

CGT11b]. P artially [DLG94, CGT94c,

CGL T94, DDLG96, DLG97, DDLG97].

p enalt y [CG87, Gou86, Gou88, Gou89,

GOT03a, GT10, GT12]. P erformance

[CGL

T94]. Piv oting [Gou91b]. P oin t

[DGSW06, DGSW10, Gou03, GS10,

DGSW05, DGSW07, GOST01, GOT03a,

GS09, GOR14]. p oin ts [CGT14a, GT99].

p ositiv e [CG86]. P oten tially

[CGT14b, CGT13b]. P o w ell [BGG15].

Practical

[D A GR87, GR10b, CGJR16, Gou85].

practicalities [Gou84a, Gou84b]. practice

[GL T04b]. Preconditioners

[DLG94, DLG96, DLG95, DDLG96, DLG97,

DDLG97, DDG99, DGSW05, DGW06,

DGSW07, GS98]. Preconditioning

[DGSW06, DGSW10, GOP16, K

GW00].

predictor [GR12]. Preface

[GL T04b, BGG15]. preliminary [SHG04].

Prepro cessing [DLG96, GT04b]. primal

[CGT00a, CGOT00, GOST01]. primal-dual

[CGOT00, GOST01]. problem

[GM81, Gou85, GT03b]. Problems [CGT10,

CGT14b, DLG94, GHN01, CGT09, CGT13b,

CGT88b, CGT89c, CGT90a, CGT90c,

CGT91d, DDLG96, DLG97, DDLG97,

DGSW05, DGSW07, GGM

+

82a, GGM

+

82b,

Gou88, GT03a, GT07, Gou08, Gou12].

pro cedures [GR89]. pro ceedings

[Ame94, DGDG97b]. Programming

[BGNW05, CGT11c, GOT00, GHN01,

BBG

+

12, BGNW03, BGNW04, CG84,

CG87, CGT89c, CGT90c, CGT91d,

CGOT00, F GL

+

02, GGM

+

82a, GGM

+

82b,

GGM

+

84, Gou82, Gou83a, Gou84a, Gou84b,

Gou85, Gou88, Gou91a, GT00, GOST01,

GT02a, GT02b, GT03c, GL

T04b, GT04b,

GT06, GT10, GT12, GOR13]. programs

[Gou83b]. pro ject [CGT90a]. Pro jected

[GOR14]. pro jection [Gou08, Gou12].

pro jections [CGST93d]. Prop erties

[CGST93b, CGST93c, CGT92b, CGST94a,

CGST96a, CGST96b]. prop osal

[CGT89c, CGT90c].

Quadratic [BGNW05, GOT00, GHN01,

BGG15, CGL20, GGM

+

82a, GGM

+

82b,

GGM

+

84, Gou82, Gou83b, Gou85, Gou91a,

GT02a, GT02b, GT04b, GOR13]. quasi

[CGT91c]. quasi-Newton [CGT91c].

Ranc k [D A GR87]. Range

[GGM

+

82a, GGM

+

82b]. Range-space

[GGM

+

82a, GGM

+

82b]. Rank

[CGT14b, CGT13b, CGT91c, GOST02].

Rank-Deficien t [CGT14b, CGT13b].

Reflections [Gou03]. region

[BGG15, CGT09, CGT88a, CGT89a,

CGT92b, CGST93d, CGST94a, CGST96b,

CGOT00, CGT00b, F GL

+

02, GN98,

GLR T99, GT03a, GT03c, GST05, GOST05,

GT06, GT07, GR

T10, GR12].

regularisation [CGT11a, CGT11b].

regularisations [CGT09]. regularised

[GR T10]. Regularization [CGT14b,

CGT12a, CGT12c, CGT13b, GPT12].

Regularized [CGT10, DGSW06, BCG

+

10,

CGL20, DGSW05, DGSW07]. Related

[DG00]. Release [CGT92j, CGT92e,

CGT92a, CGT92d, CGT92g, CGT96].

Relev ance [CGT14b, CGT13b]. residual

[BCG

+

10]. Results

[GOT02, GLR15, BCG

+

97b, CGT11a,

CGT92d, GS03, GHS05a]. Revised

[DMW06, CGST94a]. revisited [GOT03b].

Roger [GL

T04b]. Rosen bro c k [CGT13a].

Saddle [DGSW06, DGSW10, GS10,

DGSW05, DGSW07, GS09, GOR14, GOP16].

Saddle-P oin t [DGSW06, DGSW10,

DGSW05, DGSW07, GOR14]. safe

[GOT03c, GOT15]. Scale

[CGT89b, CGT90b, CGT92j, CGT92f,

DLG94, A CD

+

93, BCG

+

97a, BCG

+

97b,

CGT89c, CGT90a, CGT90c, CGT92g,

CGT92e, CGT93, CGT94c, CGT94d,

CGT96, DDLG96, DDLG97, F

GS24,

Gou91a, Gou99b, GT00, GT02a, GT02b,

GOT03c, GL

T04b, GOT05, GOR13].

scaling [DGP94]. sc heme [CGL

T94].

Sc hmidt [GGM

+

84]. Scien tific [DMW06].

SDIF [CGT91d]. searc h

[A CD

+

93, Gou86, GOP16]. Second

[CGT15, GR10a, GR10b, CGT12b, CGT94a,

GT99, GR12]. second-deriv ativ e [GR12].

Second-Order

[CGT15, CGT12b, CGT94a, GT99]. seismic

[GM81]. Selected [DMW06]. semi

[CG86, CG87]. semi-definite [CG86].

semi-infinite [CG87]. Sensitivit y

(3):235, 2015. ISSN 1867-2949

(prin t), 1867-2957 (electronic).

Byrd:2003:CSL

[BGNW03] R. H. Byrd, N. I. M. Gould,

J. No cedal, and R. A. W altz.

On the con v ergence of successiv e

linear programming algorithms.

T ec hnical Rep ort RAL-TR-2003-

013, Rutherford Appleton Lab o-

ratory

, Chilton, Oxon, England,

2003.

Byrd:2004:ANO

[BGNW04] Ric hard H. Byrd, Nic holas I. M.

Gould, Jorge No cedal, and

Ric hard A. W altz. An algo-

rithm for nonlinear optimiza-

tion using linear programming

and equalit y constrained sub-

problems. Mathematic al Pr o-

gr amming, 100(1, Ser. B):27–

48, 2004. CODEN MHPGA4.

ISSN 0025-5610 (prin t), 1436-

4646 (electronic).

Byrd:2005:CSL

[BGNW05] Ric hard H. Byrd, Nic holas I. M.

Gould, Jorge No cedal, and

Ric hard A. W altz. On the con-

v ergence of successiv e linear-

quadratic programming algo-

rithms. SIAM Journal on Op-

timization, 16(2):471–489, ????

2005. CODEN SJOPE8. ISSN

1052-6234 (prin t), 1095-7189

(electronic). URL http://

epubs.siam.org/sam-bin/dbq/

article/42653 .

Conn:1984:LDI

[CG84] Andrew R. Conn and Nic holas

I. M. Gould. On the lo cation of directions of infinite de-

scen t for nonlinear programming

algorithms. SIAM Journal on

Numeric al A nalysis, 21(6):1162–

1179, 1984. CODEN SJNAAM.

ISSN 0036-1429 (prin t), 1095-

7170 (electronic).

Caron:1986:FPS

[CG86] R. J. Caron and N. I. M. Gould.

Finding a p ositiv e semi-definite

in terv al for a parametric ma-

trix. Line ar A lgebr a and its Ap-

plic ations, 76:19–29, 1986. CO-

DEN LAAP A W. ISSN 0024-3795

(prin t), 1873-1856 (electronic).

Conn:1987:EPF

[CG87] Andrew R. Conn and Nic holas

I. M. Gould. An exact p enalt y

function for semi-infinite pro-

gramming. Mathematic al Pr o-

gr amming, 37(1):19–40, 1987.

CODEN MHPGA4. ISSN 0025-

5610 (prin t), 1436-4646 (elec-

tronic).

Curtis:2016:AAL

[CGJR16] F rank E. Curtis, Nic holas I. M.

Gould, Hao Jiang, and Daniel P .

Robinson. Adaptiv e augmen ted

Lagrangian metho ds: algorithms

and practical n umerical exp eri-

ence. Optimization Metho ds &

Softwar e, 31(1):157–186, 2016.

ISSN 1055-6788.

Cartis:2020:MEN

[CGL20] Coralia Cartis, Nic holas I. M.

Gould, and Marius Lange. On

monotonic estimates of the

norm of the minimizers of reg-

ularized quadratic functions in

Krylo v spaces. BIT Numeric al

Mathematics, 60(3):??, Septem-

b er 2020. CODEN BITTEL,

NBIT

AB. ISSN 0006-3835

(prin t), 1572-9125 (electronic).

URL https://link.springer.

com/article/10.1007/s10543-

019-00791-2 .

Conn:1994:PMS

[CGL

T94] A. R. Conn, Nic k I. M. Gould,

M. Lescrenier, and Ph. L. T oin t.

P erformance of a m ultifron tal

sc heme for partially separable

optimization. In S. Gomez, J. P .

Hennart, and R. A. T apia, ed-

itors, A dvanc es in optimization

and numeric al analysis, Pr o-

c e e dings of the Sixth workshop

on Optimization and Numeric al

A nalysis, Oaxac a, Mexic o, 1992,

v olume 275 of Mathematics and

its Applic ations Series, pages 79–

96. Klu w er Academic Publish-

ers Group, Norw ell, MA, USA,

and Dordrec h t, The Netherlands,

1994.

Conn:2000:PDT

[CGOT00] Andrew R. Conn, Nic holas I. M.

Gould, Dominique Orban, and

Philipp e L. T oin t. A primal-dual

trust-region algorithm for non-

con v ex nonlinear programming.

Mathematic al Pr o gr amming, 87

(2, Ser. B):215–249, 2000. CO-

DEN MHPGA4. ISSN 0025-5610

(prin t), 1436-4646 (electronic).

Studies in algorithmic optimiza-

tion.

Conn:1993:GCT

[CGST93a] A. R. Conn, N. I. M. Gould,

A. Sartenaer, and Ph. L. T oin t.

Global con v ergence of t w o aug-

men ted Lagrangian algorithms

for optimization with a com bina-

tion of general equalit y and lin-

ear constrain ts. T ec hnical Re-

p ort TR/P

A/93/26, CERF A CS,

T oulouse, F rance, 1993.

Conn:1993:GCP

[CGST93b] A. R. Conn, N. I. M. Gould,

A. Sartenaer, and Ph. L. T oin t.

Global con v ergence prop erties of

t w o augmen ted Lagrangian algo-

rithms for optimization with a

com bination of general equalit y

and linear constrain ts. T ec hni-

cal Rep ort TR/P

A/93/26, CER-

F A CS, T oulouse, F rance, 1993.

URL ftp://130.246.8.32/

pub/reports/cgstCERFACS9326.

ps.Z .

Conn:1993:LCP

[CGST93c] A. R. Conn, N. I. M. Gould,

A. Sartenaer, and Ph. L. T oin t.

Lo cal con v ergence prop erties of

t w o augmen ted Lagrangian algo-

rithms for optimization with a

com bination of general equalit y

and linear constrain ts. T ec hni-

cal Rep ort TR/P

A/93/27, CER-

F A CS, T oulouse, F rance, 1993.

URL ftp://130.246.8.32/

pub/reports/cgstCERFACS9327.

ps.Z .

Conn:1993:GCC

[CGST93d] A. R. Conn, Nic k I. M. Gould,

A. Sartenaer, and Ph. L. T oin t.

Global con v ergence of a class

of trust region algorithms for

optimization using inexact pro-

jections on con v ex constrain ts.

SIAM Journal on Optimiza-

tion, 3(1):164–221, 1993. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

Conn:1994:CPM

[CGST94a] A. R. Conn, N. I. M. Gould,

A. Sartenaer, and Ph. L. T oin t.

Con v ergence prop erties of min-

imization algorithm for con v ex

constrain ts using a structured

trust region (revised). T ec h-

nical Rep ort 94/5, Departmen t

of Mathematics, FUNDP

, Na-

m ur, Belgium, 1994. URL ftp:

//138.48.4.14/pub/reports/

TR94-05.ps .

Conn:1994:ISM

[CGST94b] A. R. Conn, N. I. M. Gould,

A. Sartenaer, and Ph. L. T oin t.

On iterated-subspace minimiza-

tion metho ds for nonlinear op-

timization. T ec hnical Re-

p ort 94-069, Rutherford Apple-

ton Lab oratory

, Chilton, Oxon,

England, 1994. URL ftp:/

/130.246.8.32/pub/reports/

cgstRAL94069.ps.Z .

Conn:1996:CP A

[CGST96a] A. R. Conn, N. Gould, A. Sarte-

naer, and Ph. L. T oin t. Con-

v ergence prop erties of an aug-

men ted Lagrangian algorithm for

optimization with a com bina-

tion of general equalit y and lin-

ear constrain ts. SIAM Jour-

nal on Optimization, 6(3):674–

703, 1996. CODEN SJOPE8.

ISSN 1052-6234 (prin t), 1095-

7189 (electronic). URL http:// epubs.siam.org/sam-bin/dbq/

article/25146 .

Conn:1996:CPM

[CGST96b] A. R. Conn, Nic k Gould,

A. Sartenaer, and Ph. L. T oin t.

Con v ergence prop erties of min-

imization algorithms for con-

v ex constrain ts using a struc-

tured trust region. SIAM Jour-

nal on Optimization, 6(4):1059–

1086, 1996. CODEN SJOPE8.

ISSN 1052-6234 (prin t), 1095-

7189 (electronic). URL http://

epubs.siam.org/sam-bin/dbq/

article/23648 .

Conn:1996:ISM

[CGST96c] A. R. Conn, Nic k Gould,

A. Sartenaer, and Ph. L. T oin t.

On iterated-subspace minimiza-

tion metho ds for nonlinear op-

timization. In Line ar and

nonline ar c onjugate gr adient-

r elate d metho ds (Se attle, W A,

1995), pages 50–78. SIAM Press,

Philadelphia, P

A, USA, 1996.

Conn:1988:GCC

[CGT88a] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. Global con v ergence

of a class of trust region algo-

rithms for optimization with sim-

ple b ounds. SIAM Journal on

Numeric al A nalysis, 25(2):433–

460, 1988. CODEN SJNAAM.

ISSN 0036-1429 (prin t), 1095-

7170 (electronic). See also same

journal 26(3), 764–767, 1989.

Conn:1988:TCM

[CGT88b] Andrew R. Conn, Nic holas I. M.

Gould, and Philipp e L. T oin t.

T esting a class of metho ds for

solving minimization problems

with simple b ounds on the v ari-

ables. Mathematics of Compu-

tation, 50(182):399–430, April

1988. CODEN MCMP

AF. ISSN

0025-5718 (prin t), 1088-6842

(electronic).

Conn:1989:CPG

[CGT89a] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. Correction

to the pap er: “Global con v er-

gence of a class of trust re-

gion algorithms for optimiza-

tion with simple b ounds” [SIAM

J. Numer. Anal. 25 (1988),

no. 2, 433–460; MR0933734

(89h:90192)]. SIAM Journal on

Numeric al A nalysis, 26(3):764–

767, 1989. CODEN SJNAAM.

ISSN 0036-1429 (prin t), 1095-

7170 (electronic).

Conn:1989:LSO

[CGT89b] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. Large scale op-

timization. Mathematic al Pr o-

gr amming, Series B, 45(3), 1989.

CODEN MHPGA4. ISSN 0025-

5610 (prin t), 1436-4646 (elec-

tronic).

Conn:1989:PSD

[CGT89c] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. A prop osal for a

standard data input format for

large-scale nonlinear program-

ming problems. Rep ort CSS-89-

61, Univ ersit y of W aterlo o, W a-

terlo o, ON, Canada, 1989.

Conn:1990:ISL

[CGT90a] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. An in tro duction

to the structure of large scale

nonlinear optimization problems

and the LANCELOT pro ject. In

R. Glo winski and A. Lic hnewsky ,

editors, Computing Metho ds in

Applie d Scienc es and Engine er-

ing (Paris, 1990), pages 42–51.

SIAM Press, Philadelphia, P A,

USA, 1990.

Conn:1990:LSO

[CGT90b] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. Large scale opti-

mization — applications. Math-

ematic al Pr o gr amming, Series B,

48(1–3), Marc h 1990. CO-

DEN MHPGA4. ISSN 0025-5610

(prin t), 1436-4646 (electronic).

Conn:1990:PSD

[CGT90c] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. A prop osal

for a standard data input for-

mat for large-scale nonlinear pro-

gramming problems. Rep ort CS-

89-61, Computer Science Depart-

men t, Univ ersit y of W aterlo o,

On tario, Canada, 1990.

Conn:1990:F

[CGT90d] A. R. Conn, Nic k Gould, and

P . L. T oin t. F orew ord. Mathe-

matic al Pr o gr amming, 48(1, (Ser.

B)):vii, 1990. CODEN MH-

PGA4. ISSN 0025-5610 (prin t),

1436-4646 (electronic).

Conn:1991:CDL

[CGT91a] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. A comprehen-

siv e description of LANCELOT.

T ec hnical Rep ort 91/10, Depart-

men t of Mathematics, FUNDP ,

Nam ur, Belgium, 1991.

Conn:1991:CDS

[CGT91b] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. A comprehen-

siv e description of LANCELOT.

T ec hnical Rep ort 91/10, Depart-

men t of Mathematics, FUNDP ,

Nam ur, Belgium, 1991.

Conn:1991:CQN

[CGT91c] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. Con v ergence

of quasi-Newton matrices gen-

erated b y the symmetric rank

one up date. Mathematic al Pr o-

gr amming, 50(2, (Ser. A)):177–

195, 1991. CODEN MHPGA4.

ISSN 0025-5610 (prin t), 1436-

4646 (electronic).

Conn:1991:ISD

[CGT91d] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. An in tro duction

the Standard Data Input F or-

mat (SDIF) for nonlinear math-

ematical programming problems.

T ec hnical Rep ort 91/8, Depart-

men t of Mathematics, FUNDP ,

Nam ur, Belgium, 1991.

Conn:1991:GCA

[CGT91e] Andrew R. Conn, Nic holas I. M.

Gould, and Philipp e L. T oin t. A

globally con v ergen t augmen ted

Lagrangian algorithm for op-

timization with general con-

strain ts and simple b ounds.

SIAM Journal on Numeric al

A nalysis, 28(2):545–572, 1991.

CODEN SJNAAM. ISSN 0036-

1429 (prin t), 1095-7170 (elec-

tronic).

Conn:1992:ARS

[CGT92a] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. Announcemen t of

the Release A of LANCELOT, a

pac k age for nonlinear optimiza-

tion. T ec hnical Rep ort 92/4,

Departmen t of Mathematics,

FUNDP

, Nam ur, Belgium, 1992.

URL http://www.rl.ac.uk/

departments/ccd/numerical/

lancelot/blurb.html .

Conn:1992:CPM

[CGT92b] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. Con v ergence prop-

erties of minimization algorithms

for con v ex constrain ts using a

structured trust region. T ec h-

nical Rep ort 92-069, Rutherford

Appleton Lab oratory

, Chilton,

Oxon, England, 1992. URL ftp:

//130.246.8.32/pub/reports/

cgtRAL92069.ps.Z .

Conn:1992:GCL

[CGT92c] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. A globally con-

v ergen t Lagrangian barrier algo-

rithm for optimization with gen-

eral inequalit y constrain ts and

simple b ounds. T ec hnical Re-

p ort 92-067, Rutherford Apple-

ton Lab oratory

, Chilton, Oxon,

England, 1992. URL ftp:/

/130.246.8.32/pub/reports/

cgtRAL92067.ps.Z .

Conn:1992:INT

[CGT92d] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. In tensiv e n umerical

tests with LANCELOT (Release

A): the complete results. T ec h-

nical Rep ort 92/15, Departmen t

of Mathematics, FUNDP

, Na-

m ur, Belgium, 1992. URL ftp:

//130.246.8.32/pub/reports/

cgtFUNDP9215.ps.Z .

Conn:1992:SLF

[CGT92e] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. LANCELOT:

a F ortr an p ackage for lar ge-sc ale

nonline ar optimization (R ele ase

A). Num b er 17 in Springer

Series in Computational Mathe-

matics. Springer-V erlag, Berlin,

German y / Heidelb erg, Ger-

man y / London, UK / etc., 1992.

ISBN 3-540-55470-X.

Conn:1992:LSN

[CGT92f ] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. Large-scale

nonlinear constrained optimiza-

tion. In R. E. O’Malley

, Jr., edi-

tor, Pr o c e e dings of the Se c ond In-

ternational Confer enc e on Indus-

trial and Applie d Mathematics

(ICIAM 91, Washington, DC,

1991), pages 51–70. SIAM Press,

Philadelphia, P

A, USA, 1992.

Conn:1992:NES

[CGT92g] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. Nu-

merical exp erimen ts with the

LANCELOT pac k age (Release

A) for large-scale nonlinear

optimization. T ec hnical Re-

p ort 92-075, Rutherford Apple-

ton Lab oratory

, Chilton, Oxon,

England, 1992. URL ftp:/

/130.246.8.32/pub/reports/

cgtFUNDP9216.ps.Z .

Conn:1992:NI Ia

[CGT92h] A. R. Conn, N. I. M. Gould, and

Ph. L. T oin t. On the n um b er

of inner iterations p er outer it-

eration of a globally con v ergen t

algorithm for optimization with

general nonlinear equalit y con-

strain ts and simple b ounds. In

D. F. Griffiths and G. A. W at-

son, editors, Numeric al analy-

sis 1991 (Dunde e, 1991), v olume

260 of Pitman R ese ar ch Notes in

Mathematics Series, pages 49–

68. Longmans, Harlo w, Essex,

England, 1992.

Conn:1992:NI Ib

[CGT92i] A. R. Conn, N. I. M. Gould,

and Ph. L. T oin t. On the

n um b er of inner iterations p er

outer iteration of a globally con-

v ergen t algorithm for optimiza-

tion with general nonlinear in-

equalit y constrain ts and simple

b ounds. T ec hnical Rep ort 92-

068, Rutherford Appleton Lab o-

ratory

, Chilton, Oxon, England,

1992. URL ftp://130.246.8.

32/pub/reports/cgtRAL92068.

ps.Z .

Conn:1992:LFP

[CGT92j] Andrew R. Conn, Nic k I. M.

Gould, and Philipp e L. T oin t.

L anc elot: A F ortr an Package for

L ar ge-Sc ale Nonline ar Optimiza-

tion (R ele ase A). Num b er 17 in

Springer series in computational

mathematics. Springer-V erlag,

Berlin, German y / Heidelb erg,

German y / London, UK /

etc., Septem b er 1992. ISBN

3-540-55470-X (Berlin, Hei-

delb erg), 0-387-55470-X (New

Y ork). xviii + 330 pp. LCCN

QA402.5 .C648 1992. US$89.00;

US$118.95. URL http:/

/www.cbooks.com/sqlnut/SP/

search/gtsumt?source=&isbn=

038755470X .

Conn:1993:LSN

[CGT93] A. R. Conn, N. Gould, and

Ph. L. T oin t. Large-scale non-

linear constrained optimization.

In Line ar algebr a for lar ge sc ale

and r e al-time applic ations (L eu-

ven, 1992), v olume 232 of NA TO

A dv. Sci. Inst. Ser. E Appl.

Sci., pages 21–48. Klu w er Aca-

demic Publishers Group, Nor-

w ell, MA, USA, and Dordrec h t,

The Netherlands, 1993.

Conn:1994:NUA

[CGT94a] A. R. Conn, Nic k I. M. Gould,

and Ph. L. T oin t. A note

on using alternativ e second-

order mo dels for the subprob-

lems arising in barrier func-

tion metho ds for minimization.

Numerische Mathematik, 68(1):

17–33, June 1994. CODEN

NUMMA7. ISSN 0029-599X

(prin t), 0945-3245 (electronic).

URL http://link.springer.

de/link/service/journals/

00211/bibs/4068001/40680017.

htm; http://science.springer.

de/nmee/bibs/4068001/40680017.

htm .

Conn:1994:NES

[CGT94b] Andrew R. Conn, Nic k I. M.

Gould, and Ph. L. T oin t. A note

on exploiting structure when us-

ing slac k v ariables. Mathemat-

ic al Pr o gr amming, 67(1–3):89–

97, 1994. CODEN MHPGA4.

ISSN 0025-5610 (prin t), 1436-

4646 (electronic). URL http:/

/link.springer.com/article/

10.1007/BF01582214 .

Conn:1994:IDP

[CGT94c] Andrew R. Conn, Nic k I. M.

Gould, and Philipp e L. T oin t.

Impro ving the decomp osition of

partially separable functions in

the con text of large-scale opti-

mization: a first approac h. In

W. W. Hager, D. W. Hearn,

and P

. M. P ardalos, editors,

L ar ge sc ale optimization: State

of the A rt (Gainesvil le, FL,

1993), pages 82–94. Klu w er Aca-

demic Publishers Group, Nor-

w ell, MA, USA, and Dordrec h t,

The Netherlands, 1994.

Conn:1994:LSN

[CGT94d] Andrew R. Conn, Nic k I. M.

Gould, and Philipp e L. T oin t.

Large-scale nonlinear constrained

optimization: a curren t surv ey .

In E. Sp edicato, editor, A lgo-

rithms for c ontinuous optimiza-

tion: the state of the art (Il

Cio c c o, 1993), v olume 434 of

NA TO A dv. Sci. Inst. Series C:

Mathematic al and Physic al Sci-

enc es, pages 287–332. Klu w er

Academic Publishers Group,

Norw ell, MA, USA, and Dor-

drec h t, The Netherlands, 1994.

Conn:1996:NEL

[CGT96] A. R. Conn, Nic k Gould, and

Cartis:2014:ECC

[CGT14b] Coralia Cartis, Nic holas I. M.

Gould, and Philipp e L. T oin t.

On the ev aluation complexit y

of cubic regularization meth-

o ds for p oten tially rank-deficien t

nonlinear least-squares problems

and its relev ance to constrained

nonlinear optimization. SIAM

Journal on Optimization, 23(3):

1553–1574, ???? 2014. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

Cartis:2015:ECC

[CGT15] Coralia Cartis, Nic holas I. M.

Gould, and Philipp e L. T oin t. On

the ev aluation complexit y of con-

strained nonlinear least-squares

and general constrained nonlin-

ear optimization using second-

order metho ds. SIAM Journal

on Numeric al A nalysis, 53(2):

836–851, ???? 2015. CODEN SJ-

NAAM. ISSN 0036-1429 (prin t),

1095-7170 (electronic).

Cartis:2020:SW C

[CGT20] Coralia Cartis, Nic holas I. M.

Gould, and Philipp e L. T oin t.

Sharp w orst-case ev aluation

complexit y b ounds for arbitrary-

order noncon v ex optimization

with inexp ensiv e constrain ts.

SIAM Journal on Optimization,

30(1):513–541, ???? 2020. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

Duff:1987:PUH

[D A GR87] I. S. Duff, M. Anoli, N. I. M.

Gould, and J. K. Reid. The prac-

tical use of the Hellerman–Ranc k

P

4

algorithm and the P

5

algo-

rithm of Erisman et al. Rep ort

CSS213, AERE Harw ell Lab o-

ratory

, Chilton, Oxon, England,

1987.

Da yde:1998:UBS

[DDG98] M. J. Da yd ´ e, J. P . D ´ ecamps,

and N. I. M. Gould. On the

use of blo c k stretc hing for solv-

ing unassem bled linear systems.

Calculateurs Par al l ´ eles, R ´ ese aux

et Syst ´ emes R ´ ep artis, 10(4):391–

399, ???? 1998. ISSN 1260-3198.

Da yde:1999:SSP

[DDG99] Mic hel J. Da yd ´ e, J ´ er^ ome P .

D ´ ecamps, and Nic holas I. M.

Gould. Subspace-b y-subspace

preconditioners for structured

linear systems. Numeric al Line ar

A lgebr a with Applic ations, 6(3):

213–234, April/Ma y 1999. CO-

DEN NLAAEM. ISSN 1070-5325

(prin t), 1099-1506 (electronic).

Da yde:1996:SLS

[DDLG96] Mic hel J. Da yd ´ e, J ´ er^ ome P .

D ´ ecamps, Jean-Yv es L’Excellen t,

and Nic holas I. M. Gould. Solu-

tion of large-scale partially sepa-

rable optimization problems us-

ing elemen t-b y-elemen t precon-

ditioners. In Poster Session

of the Fifth SIAM Confer enc e

on Optimization. SIAM Press,

Philadelphia, P

A, USA, 1996.

Da yde:1997:SLS

[DDLG97] M. J. Da yd ´ e, J. P . D ´ ecamps,

J.-Y. L’Excellen t, and N. I. M.

Gould. Solution of large

scale partially separable uncon-

strained optimization problems

using elemen t-b y-elemen t pre-

conditioners. In ????, editor,

Pr o c e e dings of NAFEMS World

Congr ess 97, Glasgow, Sc otland,

v olume 2, pages 942–953. ????,

????, 1997. URL http://www.

nafems.org/ .

DiPillo:2000:NOR

[DG00] Gianni Di Pillo and F ranco Gi-

annessi, editors. Nonline ar Op-

timization and R elate d T opics,

Applied optimization. Klu w er

Academic Publishers Group,

Norw ell, MA, USA, and Dor-

drec h t, The Netherlands, 2000.

ISBN 0-7923-6109-1 (hardco v er).

LCCN QA402.5 .N55 2000.

URL http://www.loc.gov/

catdir/enhancements/fy0822/

99056953-d.html; http://

www.loc.gov/catdir/enhancements/

fy0822/99056953-t.html .

Duff:1997:DML

[DGDG97a] I. S. Duff, N. I. M. Gould, C. C.

Douglas, and L. Giraud. Direct

metho ds, linear algebra in opti-

mization, iterativ e metho ds. BIT

Numeric al Mathematics, 37(3):

??, Septem b er 1997. CODEN

BITTEL, NBIT

AB. ISSN 0006-

3835 (prin t), 1572-9125 (elec-

tronic). Pro ceedings from the In-

ternational Linear Algebra Y ear

W orkshops. Septem b er 1995–

June 1996.

Duff:1997:PWD

[DGDG97b] Iain Duff, Nic k Gould, Craig

Douglas, and Luc Giraud, edi-

tors. Pr o c e e dings of the Work-

shop on Dir e ct Metho ds, Septem-

b er 26–29, 1995; the Workshop on Line ar A lgebr a in Optimiza-

tion, April 22–25, 1996; and

the Workshop on Iter ative Meth-

o ds, June 10–13, 1996, held

in T oulouse as p art of the In-

ternational Line ar A lgebr a Y e ar

(ILA

Y). BIT, Cop enhagen, 1997.

CODEN NBIT

AB. ISSN 0006-

3835 (prin t), 1572-9125 (elec-

tronic). BIT 37 (1997), no. 3.

Duff:1987:MMP

[DGLR87] I. Duff, N. Gould, M. Lescre-

nier, and J. Reid. The m ulti-

fron tal metho d in a parallel en vi-

ronmen t. T ec hnical Rep ort CSS-

211, AERE Harw ell Lab oratory ,

Chilton, Oxon, England, 1987.

Duff:1990:MMP

[DGLR90] I. S. Duff, N. I. M. Gould, M. Le-

screnier, and J. K. Reid. The

m ultifron tal metho d in a paral-

lel en vironmen t. In M. G. Co x

and S. J. Hammarling, editors,

R eliable Scientific Computation,

Oxford Sci. Publ., pages 93–111.

Oxford Univ ersit y Press, W alton

Street, Oxford O

X2 6DP

, UK,

1990.

Duff:1994:ESA

[DGP94] Iain S. Duff, N. I. M. Gould,

and J. P atricio. Exp erimen ts

in scaling augmen ted systems.

T ec hnical Rep ort (to app ear),

Rutherford Appleton Lab ora-

tory

, Chilton, Oxon, England,

1994.

Duff:1990:FSS

[DGR

+

90] I. S. Duff, N. I. M. Gould, J. K.

Reid, J. A. Scott, and K. T urner.

The factorization of sparse sym-

metric indefinite matrices. Re-

p ort RAL-90-066, Rutherford

Appleton Lab oratory

, Chilton,

Oxon, England, 1990. ???? pp.

Duff:1991:FSS

[DGR

+

91] I. S. Duff, N. I. M. Gould, J. K.

Reid, J. A. Scott, and K. T urner.

The factorization of sparse sym-

metric indefinite matrices. IMA

Journal of Numeric al A naly-

sis, 11(2):181–204, 1991. CO-

DEN IJNADH. ISSN 0272-4979

(prin t), 1464-3642 (electronic).

Dollar:2005:UCP

[DGSW05] H. S. Dollar, N. I. M. Gould,

W. H. A. Sc hilders, and A. J.

W athen. Using constrain t pre-

conditioners with regularized

saddle-p oin t problems. T ec hni-

cal Rep ort RAL-TR-2005-026,

Rutherford Appleton Lab ora-

tory

, Chilton, Oxon, England,

2005.

Dollar:2006:IFP

[DGSW06] H. Sue Dollar, Nic holas I. M.

Gould, Wil H. A. Sc hilders, and

Andrew J. W athen. Implicit-

factorization preconditioning

and iterativ e solv ers for reg-

ularized saddle-p oin t systems.

SIAM Journal on Matrix A naly-

sis and Applic ations, 28(1):170–

189, Jan uary 2006. CODEN SJ-

MAEL. ISSN 0895-4798 (prin t),

1095-7162 (electronic).

Dollar:2007:UCP

[DGSW07] H. S. Dollar, N. I. M. Gould,

W. H. A. Sc hilders, and A. J.

W athen. Using constrain t pre-

conditioners with regularized

saddle-p oin t problems. Compu-

tational optimization and appli-

c ations, 36(2-3):249–270, 2007.

CODEN CPPPEF. ISSN 0926-

6003 (prin t), 1573-2894 (elec-

tronic).

Dollar:2010:PSP

[DGSW10] H. Sue Dollar, Nic holas I. M.

Gould, Martin Stoll, and An-

drew J. W athen. Preconditioning

saddle-p oin t systems with appli-

cations in optimization. SIAM

Journal on Scientific Computing,

32(1):249–270, ???? 2010. CO-

DEN SJOCE3. ISSN 1064-8275

(prin t), 1095-7197 (electronic).

Dollar:2006:IF C

[DGW06] H. Sue Dollar, Nic holas I. M.

Gould, and Andrew J. W a-

then. On implicit-factorization

constrain t preconditioners. In

L ar ge-sc ale nonline ar optimiza-

tion, v olume 83 of Nonc on-

vex Optim. Appl., pages 61–

82. Springer-V erlag, Berlin, Ger-

man y / Heidelb erg, German y /

London, UK / etc., 2006.

Da yde:1994:UEE

[DLG94] M. Da yd ´ e, J.-Y. L’Excellen t,

and N. I. M. Gould. On the

use of elemen t-b y-elemen t pre-

conditioners to solv e large scale

partially separable optimization

problems. T ec hnical Rep ort

R T/APO/94/4, ENSEEIHT-

IRIT, T oulouse, F rance, 1994.

URL ftp://130.246.8.32/

pub/reports/degENSEEIHT944.

ps.Z .

Da yd:1995:SSS

[DLG95] M. J. Da yd ´ e, J.-Y. L’Excellen t,

and N. I. M. Gould. Solu-

tion of structured systems of

linear equations using elemen t-

b y-elemen t preconditioners. In

Sv etozar D. Margeno v and

P ana y ot S. V assilevski, editors,

Iter ative metho ds in line ar alge-

br a, II. Pr o c e e dings of the 2nd

IMA CS international symp osium

on iter ative metho ds in line ar

algebr a, Blago evgr ad, Bulgaria,

June 17–20, 1995 (1996), v ol-

ume 3 of IMA

CS series in c om-

putational and applie d mathe-

matics, page ?? IMA

CS, Depart-

men t of Computer Science, Rut-

gers Univ ersit y , New Brunswic k,

NJ, 1995. ISSN 1098-870X.

LCCN QA1 I617 v. 3.

Da yde:1996:PSU

[DLG96] M. J. Da yd ´ e, J.-Y. L’Excellen t,

and N. I. M. Gould. Prepro cess-

ing of sparse unassem bled linear

systems for efficien t solution us-

ing elemen t-b y-elemen t precon-

ditioners. L e ctur e Notes in Com-

puter Scienc e, 1124:34–43, 1996.

CODEN LNCSD9. ISSN 0302-

9743 (prin t), 1611-3349 (elec-

tronic).

Da yde:1997:EEP

[DLG97] Mic hel J. Da yd ´ e, Jean-Yv es

L’Excellen t, and Nic holas I. M.

Gould. Elemen t-b y-elemen t pre-

conditioners for large partially

separable optimization problems. SIAM Journal on Sci-

entific Computing, 18(6):1767–

1787, No v em b er 1997. CO-

DEN SJOCE3. ISSN 1064-8275

(prin t), 1095-7197 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/27479 .

Dongarra:2006:APC

[DMW06] Jac k Dongarra, Ka j Madsen,

and Jerzy W asniewski, edi-

tors. Applie d Par al lel Comput-

ing: State of the A rt in Sci-

entific Computing. 7th Interna-

tional Workshop, P

ARA 2004,

Lyngby, Denmark, June 20–23,

2004. R evise d Sele cte d Pap ers,

v olume 3732 of L e ctur e Notes

in Computer Scienc e. Springer-

V erlag, Berlin, German y / Hei-

delb erg, German y / London,

UK / etc., 2006. CODEN

LNCSD9. ISBN 3-540-29067-

2 (softco v er). ISSN 0302-9743

(prin t), 1611-3349 (electronic).

LCCN ???? URL http://www.

springerlink.com/content/

978-3-540-29067-4; http:/

/www.springerlink.com/openurl.

asp?genre=issue&issn=0302-

9743&volume=3732 .

Duff:1997:SAN

[D W97] Iain S. Duff and G. Alistair W at-

son, editors. The state of the art

in numeric al analysis, v olume 63

of The Institute of Mathemat-

ics and Its Applic ations c onfer-

enc e series: new series. Oxford

Univ ersit y Press, W alton Street,

Oxford O

X2 6DP

, UK, 1997.

ISBN 0-19-850014-9. LCCN

QA297.S775 1997. URL https:

//global.oup.com/academic/

product/the-state-of-the-

art-in-numerical-analysis-

9780198500148. Based on the

pro ceedings of a conference on

the state of the art in n umerical

analysis. Organized b y the Insti-

tute of Mathematics and Its Ap-

plications and held at Y ork Uni-

v ersit y in April 1996.

F o wk es:2013:BBA

[F GF13] Jarosla v M. F o wk es, Nic holas

I. M. Gould, and Chris L.

F armer. A branc h and b ound al-

gorithm for the global optimiza-

tion of Hessian Lipsc hitz con-

tin uous functions. Journal of

Glob al Optimization, 56(4):1791–

1815, 2013. CODEN JGOPEO.

ISSN 0925-5001 (prin t), 1573-

2916 (electronic).

Fletc her:2002:GCT

[F GL

+

02] Roger Fletc her, Nic holas I. M.

Gould, Sv en Leyffer, Philipp e L.

T oin t, and Andreas W¨ ac h ter.

Global con v ergence of a trust-

region SQP-filter algorithm for

general nonlinear programming.

SIAM Journal on Optimiza-

tion, 13(3):635–659, 2002. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/35725 .

F o wk es:2024:ASH

[F GS24] Jarosla v M. F o wk es, Nic holas

I. M. Gould, and Jennifer A.

Scott. Appro ximating sparse

Hessian matrices using large-

scale linear least squares. Nu-

meric al A lgorithms, 96(4):1675–

1698, August 2024. CODEN

NUALEG. ISSN 1017-1398

(prin t), 1572-9265 (electronic).

URL https://link.springer.

com/article/10.1007/s11075-

023-01681-z .

Gill:1982:RSM

[GGM

+

82a] P

. E. Gill, N. I. M. Gould,

W. Murra y , M. A. Saunders,

and M. H. W righ t. Range-space

metho ds for con v ex quadratic

programming problems. T ec hni-

cal rep ort SOL 82-9, Departmen t

of Op erations Researc h, Stanford

Univ ersit y , Stanford, CA, USA,

1982.

Gill:1982:RSQ

[GGM

+

82b] P

. E. Gill, N. I. M. Gould,

W. Murra y , M. A. Saunders,

and M. H. W righ t. A range-

space quadratic programming al-

gorithm for problems with a mix-

ture of b ounds and general con-

strain ts. T ec hnical Rep ort SOL

82-10, Departmen t of Op erations

Researc h, Stanford Univ ersit y ,

Stanford, CA, USA, 1982.

Gill:1984:W GS

[GGM

+

84] Philip E. Gill, Nic holas I. M.

Gould, W alter Murra y , Mic hael A.

Saunders, and Margaret H.

W righ t. A w eigh ted Gram–

Sc hmidt metho d for con v ex

quadratic programming. Math-

ematic al Pr o gr amming, 30(2):

176–196, 1984. CODEN MH-

PGA4. ISSN 0025-5610 (prin t),

1436-4646 (electronic).

Gould:2001:SEC

[GHN01] Nic holas I. M. Gould, Mary E.

Hribar, and Jorge No cedal. On

the solution of equalit y con-

strained quadratic programming

problems arising in optimiza-

tion. SIAM Journal on Scientific

Computing, 23(4):1376–1395,

July 2001. CODEN SJOCE3.

ISSN 1064-8275 (prin t), 1095-

7197 (electronic). URL http://

epubs.siam.org/sam-bin/dbq/

article/34566 .

Gould:2005:CRN

[GHS05a] N. I. M. Gould, Y. Hu, and J. A.

Scott. Complete results from

a n umerical ev aluation of sparse

direct solv ers for the solution of

large, sparse, symmetric linear

systems of equations. Numeri-

cal Analysis Group In ternal Re-

p ort 2005-1, Rutherford Apple-

ton Lab oratory

, Chilton, Oxon,

England, 2005.

Gould:2005:NES

[GHS05b] N. I. M. Gould, Y. Hu, and J. A.

Scott. A n umerical ev aluation of

sparse direct solv ers for the so-

lution of large, sparse, symmet-

ric linear systems of equations.

T ec hnical Rep ort RAL-TR-2005-

005, Rutherford Appleton Lab o-

ratory

, Chilton, Oxon, England,

2005.

Gould:2003:IAN

[GL03] Nic holas I. M. Gould and Sv en

Leyffer. An in tro duction to al-

gorithms for nonlinear optimiza-

tion. In F r ontiers in numer-

ic al analysis (Durham, 2002),

Univ ersitext, pages 109–197.

Springer-V erlag, Berlin, Ger-

man y / Heidelb erg, German y /

London, UK / etc., 2003.

Gould:2014:FMU

[GLR14] Nic holas I. M. Gould, Y uel-

ing Loh, and Daniel P

. Robin-

son. A filter metho d with uni-

fied step computation for nonlin-

ear optimization. SIAM Journal

on Optimization, 24(1):175–209,

???? 2014. CODEN SJOPE8.

ISSN 1052-6234 (prin t), 1095-

7189 (electronic).

Gould:2015:NFS

[GLR15] Nic holas I. M. Gould, Y ueling

Loh, and Daniel P

. Robinson. A

nonmonotone filter SQP metho d:

Lo cal con v ergence and n umeri-

cal results. SIAM Journal on

Optimization, 25(3):1885–1911,

???? 2015. CODEN SJOPE8.

ISSN 1052-6234 (prin t), 1095-

7189 (electronic).

Gould:1998:LAM

[GLR

T98] Nic holas I. M. Gould, Stefano

Lucidi, Massimo Roma, and

Philipp e L. T oin t. A line-

searc h algorithm with mem-

ory for unconstrained optimiza-

tion. In High p erformanc e al-

gorithms and softwar e in nonlin-

e ar optimization (Ischia, 1997),

v olume 24 of Appl. Optim.,

pages 207–223. Klu w er Aca-

demic Publishers Group, Nor-

w ell, MA, USA, and Dordrec h t,

The Netherlands, 1998.

Gould:1999:STR

[GLR

T99] Nic holas I. M. Gould, Stefano

Lucidi, Massimo Roma, and

Philipp e L. T oin t. Solving

the trust-region subproblem us-

ing the Lanczos metho d. SIAM

Journal on Optimization, 9(2):

504–525, Marc h 1999. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/32273 .

Gould:2000:ENC

[GLR

T00] N. I. M. Gould, S. Lucidi,

M. Roma, and Ph. L. T oin t. Ex-

ploiting negativ e curv ature direc-

tions in linesearc h metho ds for

unconstrained optimization. Op-

timization Metho ds & Softwar e,

14(1-2):75–98, 2000. CODEN

OMSOE2. ISSN 1055-6788. In-

ternational Conference on Non-

linear Programming and V aria-

tional Inequalities (Hong Kong,

1998).

Gould:2004:MF A

[GL T04a] Nic holas I. M. Gould, Sv en Leyf-

fer, and Philipp e L. T oin t. A

m ultidimensional filter algorithm

for nonlinear equations and non-

linear least-squares. SIAM Jour-

nal on Optimization, 15(1):17–

38, 2004. CODEN SJOPE8.

ISSN 1052-6234 (prin t), 1095-

7189 (electronic). URL http://

epubs.siam.org/sam-bin/dbq/

article/42263 .

Gould:2004:PNP

[GL T04b] Nic k Gould, Sv en Leyffer, and

Philipp e T oin t. Preface: Nonlinear programming: theory and

practice [Sp ecial issue on large

scale noncon v ex optimization al-

gorithms and applications in

honor of Roger Fletc her’s 65th

birthda y]. Mathematic al Pr o-

gr amming, 100(1, Ser. B):1–

2, 2004. CODEN MHPGA4.

ISSN 0025-5610 (prin t), 1436-

4646 (electronic).

Gould:1981:NSP

[GM81] N. I. M. Gould and W. Murra y .

The n umerical solution of a prob-

lem arising from the accurate

determination of an earthquak e

epicen ter o ccurring in a seismic

net. Rep ort, Stanford Univ er-

sit y and U.S. Geological Surv ey ,

Stanford, CA, USA, 1981.

Gould:1998:MA V

[GN98] Nic holas I. M. Gould and

Jorge No cedal. The mo di-

fied absolute-v alue factorization

norm for trust-region minimiza-

tion. In High p erformanc e algo-

rithms and softwar e in nonlin-

e ar optimization (Ischia, 1997),

v olume 24 of Appl. Optim.,

pages 225–241. Klu w er Aca-

demic Publishers Group, Nor-

w ell, MA, USA, and Dordrec h t,

The Netherlands, 1998.

Gould:2016:DTS

[GOP16] N. Gould, C. Ortner, and

D. P ac kw o o d. A dimer-

t yp e saddle searc h algorithm

with preconditioning and line-

searc h. Mathematics of Com-

putation, 85(302):2939–2966,

No v em b er 2016. CODEN

ISBN 0-7923-6109-1 (hardco v er).

LCCN QA402.5 .N55 2000.

URL http://www.loc.gov/

catdir/enhancements/fy0822/

99056953-d.html; http://

www.loc.gov/catdir/enhancements/

fy0822/99056953-t.html .

Gould:1999:MFL

[Gou99b] Nic holas Ian Mark Gould. On

mo dified factorizations for large-

scale linearly constrained op-

timization. SIAM Journal

on Optimization, 9(4):1041–

1063, Septem b er 1999. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/29066.

Dedicated to John E. Dennis, Jr.,

on his 60th birthda y .

Gould:2000:IMI

[Gou00] Nic holas I. M. Gould. Itera-

tiv e metho ds for ill-conditioned

linear systems from optimiza-

tion. In Nonline ar optimization

and r elate d topics (Eric e, 1998),

v olume 36 of Appl. Optim.,

pages 123–141. Klu w er Aca-

demic Publishers Group, Nor-

w ell, MA, USA, and Dordrec h t,

The Netherlands, 2000.

Gould:2003:SR C

[Gou03] Nic holas I. M. Gould. Some

reflections on the curren t state

of activ e-set and in terior-p oin t

metho ds for constrained opti-

mization. SIA

G/OPT Views-

and-News, 14(1):2–7, April

2003. URL http://www.mcs.

anl.gov/~leyffer/views/14-

1.pdf .

Gould:2008:HGP

[Gou08] Nic holas I. M. Gould. Ho w go o d

are pro jection metho ds for con-

v ex feasibilit y problems? Com-

putational optimization and ap-

plic ations, 40(1):1–12, 2008. CO-

DEN CPPPEF. ISSN 0926-6003

(prin t), 1573-2894 (electronic).

Gould:2012:HGE

[Gou12] Nic holas I. M. Gould. Ho w go o d

are extrap olated bi-pro jection

metho ds for linear feasibilit y

problems? Computational op-

timization and applic ations, 51

(3):1089–1095, 2012. CODEN

CPPPEF. ISSN 0926-6003

(prin t), 1573-2894 (electronic).

Gould:2012:URP

[GPT12] N. I. M. Gould, M. P orcelli,

and P

. L. T oin t. Up dating the

regularization parameter in the

adaptiv e cubic regularization al-

gorithm. Computational opti-

mization and applic ations, 53(1):

1–22, 2012. CODEN CPPPEF.

ISSN 0926-6003 (prin t), 1573-

2894 (electronic).

Gould:1989:NCP

[GR89] Nic holas I. M. Gould and

John K. Reid. New crash pro ce-

dures for large systems of linear

constrain ts. Mathematic al Pr o-

gr amming, 45(1–3):475–501, Au-

gust 1989. CODEN MHPGA4.

ISSN 0025-5610 (prin t), 1436-

4646 (electronic).

Gould:2010:SDSa

[GR10a] Nic holas I. M. Gould and

Daniel P

. Robinson. A second

deriv ativ e SQP metho d: Global

con v ergence. SIAM Journal on

Optimization, 20(4):2023–2048,

???? 2010. CODEN SJOPE8.

ISSN 1052-6234 (prin t), 1095-

7189 (electronic).

Gould:2010:SDSb

[GR10b] Nic holas I. M. Gould and

Daniel P

. Robinson. A second

deriv ativ e SQP metho d: Lo cal

con v ergence and practical issues.

SIAM Journal on Optimization,

20(4):2049–2079, ???? 2010.

CODEN SJOPE8. ISSN 1052-

6234 (prin t), 1095-7189 (elec-

tronic).

Gould:2012:SDS

[GR12] Nic holas I. M. Gould and

Daniel P

. Robinson. A second-

deriv ativ e SQP metho d with a

‘trust-region-free’ predictor step.

IMA Journal of Numeric al A nal-

ysis, 32(2):580–601, April 2012.

CODEN IJNADH. ISSN 0272-

4979 (prin t), 1464-3642 (elec-

tronic). URL http://imajna.

oxfordjournals.org/content/

32/2/580.full.pdf+html .

Gould:2010:STR

[GR T10] Nic holas I. M. Gould, Daniel P .

Robinson, and H. Sue Thorne.

On solving trust-region and

other regularised subproblems in

optimization. Mathematic al Pr o-

gr amming Computation, 2(1):

21–57, 2010. CODEN ???? ISSN

1867-2949 (prin t), 1867-2957

(electronic). URL http://www.

springerlink.com/openurl.

asp?genre=journal%26issn=

1867-295 .

Gould:1998:SAI

[GS98] Nic holas I. M. Gould and

Jennifer A. Scott. Sparse

appro ximate-in v erse precondi-

tioners using norm-minimization

tec hniques. SIAM Journal on

Scientific Computing, 19(2):605–

625, 1998. CODEN SJOCE3.

ISSN 1064-8275 (prin t), 1095-

7197 (electronic). URL http://

epubs.siam.org/sam-bin/dbq/

article/28842 .

Gould:2003:CRN

[GS03] N. I. M. Gould and J. A. Scott.

Complete results from a n umer-

ical ev aluation of HSL pac k ages

for the direct-solution of large

sparse, symmetric linear systems

of equations. Numerical Analy-

sis Group In ternal Rep ort 2003-

2, Rutherford Appleton Lab ora-

tory

, Chilton, Oxon, England,

2003.

Gould:2004:NEH

[GS04] Nic holas I. M. Gould and Jen-

nifer A. Scott. A n umeri-

cal ev aluation of HSL pac k ages

for the direct solution of large

sparse, symmetric linear systems

of equations. A

CM T r ansactions

on Mathematic al Softwar e, 30(3):

300–325, Septem b er 2004. CO-

DEN A

CMSCU. ISSN 0098-3500

(prin t), 1557-7295 (electronic).

Gould:2009:SAS

[GS09] N. I. M. Gould and V. Simoncini.

Sp ectral analysis of saddle p oin t

matrices with indefinite leading

blo c ks. SIAM Journal on Matrix

A nalysis and Applic ations, 31(3):

1152–1171, 2009. CODEN SJ-

MAEL. ISSN 0895-4798 (prin t),

1095-7162 (electronic).

Gould:2010:SAS

[GS10] N. I. M. Gould and V. Simoncini.

Sp ectral analysis of saddle p oin t

matrices with indefinite leading

blo c ks. SIAM Journal on Matrix

A nalysis and Applic ations, 31(3):

1152–1171, ???? 2010. CO-

DEN SJMAEL. ISSN 0895-4798

(prin t), 1095-7162 (electronic).

Gould:2007:NES

[GSH07] Nic holas I. M. Gould, Jennifer A.

Scott, and Yifan Hu. A n umer-

ical ev aluation of sparse direct

solv ers for the solution of large

sparse symmetric linear systems

of equations. A

CM T r ansactions

on Mathematic al Softwar e, 33(2):

1–32, June 2007. CODEN A CM-

SCU. ISSN 0098-3500 (prin t),

1557-7295 (electronic).

Gould:2005:FTR

[GST05] Nic k I. M. Gould, Caroline Sain-

vitu, and Philipp e L. T oin t. A

filter-trust-region metho d for un-

constrained optimization. SIAM

Journal on Optimization, 16(2):

341–357, ???? 2005. CO-

DEN SJOPE8. ISSN 1052-6234

(prin t), 1095-7189 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/60385 .

Gould:1999:NCB

[GT99] Nic holas I. M. Gould and

Philipp e L. T oin t. A note on

the con v ergence of barrier al-

gorithms to second-order neces-

sary p oin ts. Mathematic al Pr o-

gr amming, 85(2, Ser. A):433–

438, 1999. CODEN MHPGA4.

ISSN 0025-5610 (prin t), 1436-

4646 (electronic).

Gould:2000:SML

[GT00] Nic holas I. M. Gould and

Philipp e L. T oin t. SQP meth-

o ds for large-scale nonlinear pro-

gramming. In System mo del ling

and optimization (Cambridge,

1999), pages 149–178. Klu w er

Academic Publishers Group,

Norw ell, MA, USA, and Dor-

drec h t, The Netherlands, 2000.

Gould:2002:IWS

[GT02a] Nic holas I. M. Gould and

Philipp e L. T oin t. An iterativ e

w orking-set metho d for large-

scale noncon v ex quadratic pro-

gramming. Applie d Numeric al

Mathematics: T r ansactions of

IMA CS, 43(1–2):109–128, Octo-

b er 2002. CODEN ANMAEL.

ISSN 0168-9274 (prin t), 1873-

5460 (electronic). 19th Dundee

Biennial Conference on Numeri-

cal Analysis (2001).

Gould:2002:NML

[GT02b] Nic holas I. M. Gould and

Philipp e L. T oin t. Numeri-

cal metho ds for large-scale non-

con v ex quadratic programming.

In T r ends in industrial and ap-

plie d mathematics (A mritsar,

2001), v olume 72 of Appl. Op-

tim., pages 149–179. Klu w er

Academic Publishers Group,

Norw ell, MA, USA, and Dor-

drec h t, The Netherlands, 2002.

Gould:2003:FFF

[GT03a] N. I. M. Gould and Ph. L. T oin t.

FIL TRANE, a F ortran 95 filter-

trust-region pac k age for solv-

ing nonlinear feasibilit y prob-

lems. T ec hnical Rep ort RAL-

TR-2003-017, Rutherford Apple-

ton Lab oratory

, Chilton, Oxon,

England, 2003.

Gould:2003:FIA

[GT03b] N. I. M. Gould and Philipp e L.

T oin t. The filter idea and

its application to the nonlin-

ear feasibilit y problem. In

Da vid F. Griffiths and G. Al-

istair W atson, editors, Pr o c e e d-

ings of the 20th Biennial Con-

fer enc e on Numeric al A naly-

sis, 24–27 June, 2003, Univer-

sity of Dunde e, Sc otland, v ol-

ume NA/217 of Numeric al anal-

ysis r ep ort, pages 73–79. ????,

????, 2003. LCCN QA297 .D85

2003. URL http://www.maths.

dundee.ac.uk/~naconf/ .

Gould:2003:GCH

[GT03c] Nic k Gould and Philipp e L.

T oin t. Global con v ergence of

a h ybrid trust-region SQP-filter

algorithm for general nonlinear

programming. In System mo del-

ing and optimization, XX (T rier,

2001), v olume 130 of IFIP Int.

F e d. Inf. Pr o c ess., pages 23–

54. Klu w er Academic Publish-

ers Group, Norw ell, MA, USA, and Dordrec h t, The Netherlands,

2003.

Gould:2004:HMN

[GT04a] Nic k Gould and Philipp e L.

T oin t. Ho w mature is nonlin-

ear optimization? In Applie d

mathematics entering the 21st

c entury, pages 141–161. SIAM

Press, Philadelphia, P

A, USA,

2004.

Gould:2004:PQP

[GT04b] Nic k Gould and Philipp e L.

T oin t. Prepro cessing for

quadratic programming. Math-

ematic al Pr o gr amming, 100(1,

Ser. B):95–132, 2004. CO-

DEN MHPGA4. ISSN 0025-5610

(prin t), 1436-4646 (electronic).

Gould:2006:GCN

[GT06] Nic holas I. M. Gould and

Philipp e L. T oin t. Global con v er-

gence of a non-monotone trust-

region filter algorithm for nonlin-

ear programming. In Multisc ale

optimization metho ds and appli-

c ations, v olume 82 of Nonc on-

vex Optim. Appl., pages 125–150.

Springer-V erlag, Berlin, Ger-

man y / Heidelb erg, German y /

London, UK / etc., 2006.

Gould:2007:FFF

[GT07] Nic holas I. M. Gould and

Philipp e L. T oin t. FIL

TRANE,

a F ortran 95 filter-trust-region

pac k age for solving nonlinear

least-squares and nonlinear fea-

sibilit y problems. A

CM T r ansac-

tions on Mathematic al Softwar e,

33(1):3:1–3:23, Marc h 2007. CO-

DEN A

CMSCU. ISSN 0098-3500

(prin t), 1557-7295 (electronic).

Gould:2010:NPP

[GT10] N. I. M. Gould and Ph. L. T oin t.

Nonlinear programming without

a p enalt y function or a filter.

Mathematic al Pr o gr amming, 122

(1, Ser. A):155–196, 2010. CO-

DEN MHPGA4. ISSN 0025-5610

(prin t), 1436-4646 (electronic).

Gould:2012:ENP

[GT12] N. I. M. Gould and Ph. L. T oin t.

Erratum to: Nonlinear program-

ming without a p enalt y function

or a filter [mr2533756]. Math-

ematic al Pr o gr amming, 131(1-2,

Ser. A):403–404, 2012. CO-

DEN MHPGA4. ISSN 0025-5610

(prin t), 1436-4646 (electronic).

Keller:2000:CPI

[K GW00] Carsten Keller, Nic holas I. M.

Gould, and Andrew J. W a-

then. Constrain t precondition-

ing for indefinite linear sys-

tems. SIAM Journal on Ma-

trix A nalysis and Applic ations,

21(4):1300–1317, 2000. CO-

DEN SJMAEL. ISSN 0895-4798

(prin t), 1095-7162 (electronic).

URL http://epubs.siam.org/

sam-bin/dbq/article/35180 .

Scott:2004:ESD

[SHG04] Jennifer A. Scott, Yifan Hu, and

Nic holas I. M. Gould. An ev al-

uation of sparse direct symmet-

ric solv ers: an in tro duction and

preliminary findings. In Don-

garra et al. [DMW06], pages

818–827. CODEN LNCSD9.

ISBN 3-540-29067-2 (softco v er).

ISSN 0302-9743 (prin t), 1611-

3349 (electronic). LCCN

???? URL http://www.

springerlink.com/content/

978-3-540-29067-4; http:/

/www.springerlink.com/openurl.

asp?genre=issue&issn=0302-

9743&volume=3732.