
A Package of Subroutines for NLP and LCP

The tar file that you have received contains a package of Fortran 77 subroutines
for solving Nonlinear Programming Problems and Linearly Constrained Problems in
continuous optimization, together with descriptive matter and example programs.
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THE ACCOMPANYING PROGRAMS ARE PROVIDED UNDER THE TERMS OF THIS ECLIPSE
PUBLIC LICENSE (”AGREEMENT”). ANY USE, REPRODUCTION OR DISTRIBUTION OF
THE PROGRAMS CONSTITUTES RECIPIENT’S ACCEPTANCE OF THIS AGREEMENT.

EXCEPT AS EXPRESSLY SET FORTH IN THIS AGREEMENT, THESE PROGRAMS ARE
PROVIDED ON AN ”AS IS” BASIS, WITHOUT WARRANTIES OR CONDITIONS OF ANY
KIND, EITHER EXPRESS OR IMPLIED INCLUDING, WITHOUT LIMITATION, ANY WAR-
RANTIES OR CONDITIONS OF TITLE, NON-INFRINGEMENT, MERCHANTABILITY OR
FITNESS FOR A PARTICULAR PURPOSE.

EXCEPT AS EXPRESSLY SET FORTH IN THIS AGREEMENT, NEITHER RECIPIENT NOR

ANY CONTRIBUTORS SHALL HAVE ANY LIABILITY FOR ANY DIRECT, INDIRECT,

SPECIAL, EXEMPLARY, OR CONSEQUENTIAL DAMAGES (INCLUDING WITHOUT LIM-

ITATION LOST PROFITS), HOWEVER CAUSED AND ON ANY THEORY OF LIABILITY,

WHETHER IN CONTRACT, STRICT LIABILITY, OR TORT (INCLUDING NEGLIGENCE

OR OTHERWISE) ARISING IN ANY WAY OUT OF THE USE OR DISTRIBUTION OF THE

PROGRMS OR THE EXERCISE OF ANY RIGHTS GRANTED WITHIN THE AGREEMENT,

EVEN IF ADVISED OF THE POSSIBILITY OF SUCH DAMAGES.

The user needs to choose whether to use a sparse matrix or dense matrix data
structure. To solve an NLP using a sparse matrix data structure, the subroutines in
the following files are required

filterSD.f, checkd.f, glcpd.f, l1sold.f, shared.f, schurQR.f, sparseA.f, util.f

together with a user supplied driver program. The file schurQR.f implements a
Schur complement scheme for sparse matrix updates. This replaces an a previous
file sparseL.f implementing Fletcher-Matthews updates, which is also included in
the distribution. These files are interchangeable.

To solve an NLP using a dense matrix data structure, the subroutines in the
following files are required

filterSD.f, checkd.f, glcpd.f, l1sold.f, shared.f, denseL.f, denseA.f, util.f

together with a user supplied driver program.

To solve an LCP using a sparse matrix data structure, the subroutines in the
following files are required

glcpd.f, checkg.f, shared.f, schurQR.f, sparseA.f, util.f
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together with a user supplied driver program.

To solve an LCP using a dense matrix data structure, the subroutines in the
following files are required

glcpd.f, checkg.f, shared.f, denseL.f, denseA.f, util.f

together with a user supplied driver program.

Information on how to set up the driver program is contained in the files filterSD.pdf
and glcpd.pdf. Examples of driver programs are provided in the files hs106.f,
hs106d.f, hs72.f and hs72d.f.

To solve a QP or LP, replace glcpd.f by qlcpd.f in the above. Usage of qlcpd.f
is described at the head of the file and is similar to that for glcpd.f.

To facilitate access to CUTEr NLP test problems, a driver program driver.f and
associated subroutines in the file user.f is provided.


