
Linear and Nonlinear Programming: Second
Edition

By David G. Luenberger

Linear and Nonlinear Programming: Second Edition By David G.
Luenberger

The original edition of this book was celebrated for its coverage of the central
concepts of practical optimization techniques. This updated edition expands and
illuminates the connection between the purely analytical character of an
optimization problem, expressed by properties of the necessary conditions, and
the behavior of algorithms used to solve a problem. Incorporating modern
theoretical insights, this classic text is even more useful.
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Editorial Review

Review

From the reviews of the second edition:

"I have profitably used the book to apply constrained minimization procedures in the field of computational
contact mechanics. I think it is not a secret that quite often books on mathematics are written from
mathematicians for mathematicians. Hence it is quite hard for engineers to read and to extract valuable
information from them. With this respect this book is a shining star. It presents the topics in a very precise
but clear and understandable way."
(Giorgio Azvaris, Turin, Italy)
"I have the 1977 edition from my father's MIT days. I am a Mathematician and I can verify that the book
written in 1977 is of the same style that good books have today. A book is not made obsolete because some
new "elegant" terms arise."
(A reader from Greece)

"In this second edition … David Luenberger focuses on practical optimization techniques. … the book would
be appropriate for graduate students or for self-study by professionals. … I recommend the book for those
who are familiar with elements of linear algebra … . The book concludes with three short appendices … and
a bibliography and a short index. … is intended for those who want to look deeply into optimization
techniques, linear and nonlinear. … will be useful to researchers, engineers, and graduate students." (Sergio
Ubeda, Interfaces, Vol. 37 (1), 2007)

From the Back Cover

"Linear and Nonlinear Programming" is considered a classic textbook in Optimization. While it is a classic,
it also reflects modern theoretical insights. These insights provide structure to what might otherwise be
simply a collection of techniques and results, and this is valuable both as a means for learning existing
material and for developing new results. One major insight of this type is the connection between the purely
analytical character of an optimization problem, expressed perhaps by properties of the necessary conditions,
and the behavior of algorithms used to solve a problem. This was a major theme of the first and second
editions.  Now the third edition has been completely updated with recent Optimization Methods.  Yinyu Ye
has written chapters and chapter material on a number of these areas including Interior Point Methods.

This book is designed for either self-study by professionals or classroom work at the undergraduate or
graduate level for technical students. Like the field of optimization itself, which involves many classical
disciplines, the book should be useful to system analysts, operations researchers, numerical analysts,
management scientists, and other specialists.

 

About the Author
David G. Luenberger has directed much of his career toward teaching "portable concepts" - organizing
theory around concepts and actually "porting" the concepts to applications where, in the process, the general



concepts are often discovered. The search for fundamentals has explicitly directed his research in the fields
of control, optimization, planning, economics, and investments, and in turn, it is the discovery of these
fundamentals that have motivated his textbook writing projects.

Users Review

From reader reviews:

Russell Belcher:

The book Linear and Nonlinear Programming: Second Edition can give more knowledge and information
about everything you want. Why then must we leave the great thing like a book Linear and Nonlinear
Programming: Second Edition? Several of you have a different opinion about e-book. But one aim that will
book can give many data for us. It is absolutely correct. Right now, try to closer with the book. Knowledge
or info that you take for that, you may give for each other; it is possible to share all of these. Book Linear and
Nonlinear Programming: Second Edition has simple shape but you know: it has great and big function for
you. You can search the enormous world by wide open and read a reserve. So it is very wonderful.

Deborah Brantley:

In this 21st millennium, people become competitive in most way. By being competitive right now, people
have do something to make all of them survives, being in the middle of typically the crowded place and
notice through surrounding. One thing that oftentimes many people have underestimated the idea for a while
is reading. Yep, by reading a guide your ability to survive enhance then having chance to stand than other is
high. For you personally who want to start reading a book, we give you this particular Linear and Nonlinear
Programming: Second Edition book as starter and daily reading e-book. Why, because this book is greater
than just a book.

Margaret Calderon:

Why? Because this Linear and Nonlinear Programming: Second Edition is an unordinary book that the inside
of the publication waiting for you to snap the item but latter it will shock you with the secret the idea inside.
Reading this book next to it was fantastic author who write the book in such awesome way makes the content
interior easier to understand, entertaining method but still convey the meaning completely. So , it is good for
you for not hesitating having this any longer or you going to regret it. This book will give you a lot of
advantages than the other book include such as help improving your ability and your critical thinking way.
So , still want to delay having that book? If I were being you I will go to the book store hurriedly.

Young Legg:

Don't be worry for anyone who is afraid that this book will filled the space in your house, you will get it in e-
book approach, more simple and reachable. That Linear and Nonlinear Programming: Second Edition can
give you a lot of buddies because by you looking at this one book you have thing that they don't and make a
person more like an interesting person. This specific book can be one of a step for you to get success. This
book offer you information that might be your friend doesn't know, by knowing more than some other make



you to be great folks. So , why hesitate? Let me have Linear and Nonlinear Programming: Second Edition.
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