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Address

Department of Mathematics and

Center for Research in Scientific Computation
North Carolina State University, Box 8205
Raleigh, North Carolina 27695-8205
Tim_Kelley@ncsu.edu
http://www4.ncsu.edu/ ctk/

Phone

919-515-7163 (Office)

919-515-3796 (Department)

919-515-3798 (FAX)

Education
Purdue University, 1973-1976, Ph.D., Mathematics.
Vanderbilt University, 1969-1973, B.A., Mathematics.

Employment

N.C. State University, Raleigh, North Carolina, 2002-present, Drexel Professor.
N.C. State University, Raleigh, North Carolina, 1988-present, Professor.

N.C. State University, Raleigh, North Carolina, 1983-1988, Associate Professor.
N.C. State University, Raleigh, North Carolina, 1978-1983, Assistant Professor.
Mathematics Research Center, Madison, Wisconsin, 1977-1978, Assistant Scientist.
Purdue University, West Lafayette, Indiana, Spring 1977, Half-time Instructor.
Purdue University, West Lafayette, Indiana, 1973-1976, Teaching Assistant.

Research Interests

Numerical methods for nonlinear equations, linear equations, integral and differential equations.

Numerical optimization.

Applications to groundwater flow, semiconductor modeling, and radiative transfer.

Parallel computing.

Professional Societies

Society for Industrial and Applied Mathematics.
SIAM Activity Group on Geosciences.

SIAM Activity Group on Optimization.
Mathematical Programming Society.

Sigma Xi.



Professional Activities

o Editorial Boards

STAM Journal on Optimization (1989 — present).

Editor-in-chief 2000 — present.

STAM Book Series on Fundamentals of Algorithms (2003 — present)
Advances in Water Resources (2000 — present).

Optimization and Engineering (1999 — present).

Pacific Journal on Optimization (2004 — present).

STAM Journal on Numerical Analysis (1998 — 2003).

STAM-MPS Book Series on Optimization (1999 — 2003).

Journal of Optimization Methods and Software (1991 — 1996).

e Offices in Professional Societies

Member: STAM Council (2002 - present)
Vice Chair: SIAM Activity Group on Optimization (1992 — 1997).
Chair: STAM Activity Group on Optimization Prize Award Committee, (1992, 1995).

e Organization of Conferences

Co-Chair, Oranizing Committee: 2005 STAM Annual Meeting, New Orleans, LA, July 11-15,
2005.

Member, Program and Steering Committees, Mathematical Programming Society 2004 Con-
ference on Continuous Optimization, RPI, Troy, NY, Aug 2 — Aug 4, 2004.

Member, Organizing Committee: 8th Copper Mountain Conference on Iterative Methods,
March 28 — April 2, 2004.

Member, Organizing Committee: Workshop on Solution Methods for Large Scale Nonlinear
Problems, Pleasanton, CA. August 6-8, 2003.

Member, Organizing Committee: SAMSI Environmental Program, SAMSI, RTP, NC, Spring
2003.

Chair, Organizing Committee: SAMSI Workshop on Simulation and Optimization, SAMSI,
RTP, NC, April 28-30, 2003.

Member, Organizing Committee: 7Tth Copper Mountain Conference on Iterative Methods,
March 24-29, 2002.

Member, Organizing Committee: 6th Copper Mountain Conference on Iterative Methods, April
2-8, 2000.

Co-Chair: Organizing committee for 1999 SIAM Conference on Optimization, May 1999.
Co-Chair: Organizing committee for 1997 STAM-SEAS meeting, Raleigh, NC, April 4-5, 1997.
Member, Organizing Committee: 1995 STAM National Meeting, October 23-26, 1995, Char-
lotte, NC

Co-Organizer: Workshop on Krylov Subspace Methods and Applications, Raleigh, NC, March
17-18, 1995. Jointly organized with I. C. F. Ipsen.

Member: Organizing Committee, Twelfth Parallel Circus, North Carolina Supercomputing
Center, Research Triangle Park, North Carolina, October 30-31, 1992.

Chair, Organizing Committee: Conference on Numerical Optimization Methods in Differential
Equations and Control, Raleigh, 7/15/91 — 7/17/91.



e Organization of Minisymposia and Special Sessions

Organizer: Minisymposium on Applications of Sampling Methods, 2005 SIAM Conference on
Optimization, Stockholm, Sweden, May 15-18, 2005.

Organizer: Session on Applications, Mathematical Programming Society 2004 Conference on
Continuous Optimization, RPI, Troy, NY, Aug 2 — Aug 4, 2004.

Organizer: Minisymposium on Theory and Applications of Sampling Methods in Optimization,
SIAM Annual Meeting, Montreal, CA, June 20, 2003.

Co-Organizer: Sessions on nonlinear solvers, 2002 Copper Mountain Conference on Iterative
Methods, March 24-29, 2002.

Co-Organizer: Two Minisymposia on Fvolving Approaches for Modeling Porous Medium Dy-
namics and Optimization and Subsurface Flow and Transport, Sixth STAM Conference on Math-
ematical and Computational Issues in the Geosciences, Boulder, C0, June 11-14, 2001.
Organizer: Two sessions on optimization applications, International Symposium on Mathemat-
ical Programming, Atlanta, GA, August, 2000.

Organizer: Minisymposium on Derivative Free Optimization, 1999 SIAM Conference on Opti-
mization, Atlanta, GA, May 11, 1999.

Organizer: Minisymposium on Large-Scale Computations in Groundwater Simulation, 1999
SIAM Conference on Mathematical and Computational Issues in the Geosciences, March 1999.
Organizer: Four sessions on Novel Applications, International Symposium on Mathematical
Programming, Lausanne, Switzerland, August, 1997.

Co-Organizer: Minisymposium on Nasty Nonsmooth Nonlinear Optimization STAM Annual
Meeting, Stanford University, July 17, 1997.

Organizer: Mininisymposium on Trust Region Methods for Problems with Simple Bounds,
STAM Optimization Meeting, Victoria, Canada, May 1996.

Organizer: Minisymposium on Applications of Optimization, 1995 STAM National Meeting,
Charlotte, NC, October, 1995.

Co-Organizer: Minisymposium on Industrial Application of Optimization Methods, Third In-
ternational Conference on Industrial and Applied Mathematics, Hamburg, July, 1995. Jointly
organized with E. W. Sachs.

Organizer: Minisymposium on Integral Equations and Compact Fixed Point Problems, STAM
Annual Meeting, Philadelphia, PA, July 16, 1993.

Organizer: Special Session on Numerical Optimization, AMS Meeting, Knoxville, TN, March
26-27, 1993.

Organizer: Minisymposium on Optimization in Control and Differential Equations, STAM Con-
ference on Optimization, Chicago, Illinois, May 12, 1992.

Co-organizer: Minisymposium on Nonlinear Equations and Optimization in Infinite Dimen-
sional Spaces, International Conference on Industrial and Applied Mathematics, Washington,
D. C., July 12, 1991. Jointly organized with E. W. Sachs.

Organizer: Minisymposium on Infinite Dimensional Problems, First International Conference
on Industrial and Applied Mathematics, Minisymposium no. 56, Paris, July 3, 1987.
Co-organizer: Minisymposium on Quasi-Newton Methods in Infinite Dimensional Spaces, STAM
1986 National Meeting, Boston, 7/24/86. Jointly organized with E. W. Sachs.

e Other Professional Activities

Member: North Carolina Supercomputing Center Allocation Committee (1992—present).
Reviewer for several funding agencies and professional journals.

Panel memember for Department of Energy and National Science Foundation programs.
Reviewer for Mathematics Reviews.



Ph. D. Students (all from North Carolina State University)

¢ K. R. Kavanagh, “Nonsmooth Nonlinearities in Applications from Hydrology”, 2003.
Present Address: Clarkson University, Potsdam, NY.

e T. S. Coffey, “Temporal and Pseudo-temporal Numerical Integration Methods, 2002.
Present Address: Sandia National Laboratory, Albuquerque, NM.

e J. M. Gablonsky, “Modifications of the DIRECT Algorithm”, 2001.
Present Address: The Boeing Company, Seattle, WA.

e E. W. Jenkins, “The Application of Two-Level Domain Decomposition Preconditioners to Problems
in Hydrology”, 2000.
Present Address: TICAM, Univeristy of Texas at Austin.

e T. D. Choi, “Bound-Constrained Optimization”, 1999.
Present address: Safety Insurance Company, MA

e M. D. Tocci, “Numerical Methods for Variably Saturated Flow and Transport Models”, 1998.
Present address: The Mathworks, Natick, MA.

e J. M. Banoczi, “Multilevel Methods for Conductive-Radiative Heat Transfer”, 1997.
Present address: US Department of Defense, Fort Meade, MD.

e 7. Xue, “Mesh Independence of GMRES for Integral Equations”, 1995.
Present address: Nomura Enterprise Inc., Chantilly, VA.

e P. Gilmore, “An Algorithm for Optimizing Functions with Multiple Minima” 1993.
Present address: Fluence Technology, Beaverton, OR.

e D. M. Hwang, “Convergence of Broyden’s Method in Banach Spaces”, 1991.
Present address: IBM, Research Triangle Park, NC.

e L. Mukundan, “Convergence Analysis for the Harmonic Balance Method”, 1991.
Present address: Mathematics Department, Ferris State Univ., Big Rapids, MI.

e J. I. Northrup, “Pointwise Quasi-Newton Methods and Integral Equations”, 1988.
Present address: TRW, Reston, VA.

Current Ph. D. Students

D. E. Finkel, in progress, “Analysis of the DIRECT Algorithm”.

M. Lasater, “Fast Algorithms for the Wigner-Poisson Equations”, in progress.
J. P. Reese, in progress.

K. Dickson, in progress

Undergraduate Research Students

e R. W. Darwin, “Optimization of Subsurface Remediation Systems”, 2002—present.

e O. J. Eslinger, “Optimization of Automotive Valve Train Components with Implicit Filtering”,
1998-9.
Present Address: TICAM, University of Texas, Austin.

e H. A. Patrick, “Implicit Filtering for Constrained Optimization Problems in the Natural Gas Pipeline
Industry”, 1999-2001.
Present Address: Computer Science Department, Georgia Tech.



Recent Research Grants, Principal Investigator.

“Dynamical Complexity Theory of Clocked Quantum-Dot Cellular Automata Circuits”, (with R. J. Trew),
US Army Research Office, W911NF-04-1-0276, 8/1/04 — 7/31/07, $435,846.

“Iterative Methods for Nonlinear Equations”, National Science Foundation, DMS-0404537, 8/15/04—7/31/07.
$192,999.

“Workshop on Simulation and Optimization of Porous Media”, US Army Research Office, DAAD19-03-1-
0115 6/1/03 — 5/31/04. $9,986.

“Nonlinear Solvers for Subsurface Flow Problems”, US Army Research Office, #DAAD19-02-1-391, 9/1/02—
8/31/05, $207,190.

“Proposal for Defense University Research Instrumentation Program”, (with Gremaud and Li), US Army
Research Office, #DAAD19-02-1-0111, 05/10/02-05/09/03. $95,443.

“Scientific Computing Research Environments for the Mathematical Sciences (SCREMS)” (with Campbell,
Meyer, Ipsen), National Science Foundation, #DMS-0209695, 6/1/02-5/31/05. $57,789.

“The Science and Technology of Nano/Molecular Electronics: Theory, Simulation, and Experimental Char-
acterization”, US Army Research Office, subcontract to Stevens Institute, 6/01/01-05/31/06. $425,000.

“ITR/AP: Collaborative Research: Sampling Methods for Optimization and Control of Subsurface Flows”,
National Science Foundation, #DMS-0112542, 10/1/01 — 9/30/04. $166,666.

Nonlinear Equations and Optimization, National Science Foundation, #DMS-0070641, 8/01/00 — 7/31/03,
$185,000

Nonlinear Solvers for Subsurface Flow Problems, US Army Research Office, #DAAD19-99-1-0186, May 1,
1999 to April 30, 2002. $200,669.

Joint NCSU-Boeing Academic-Industrial Research Project, (with S. L. Campbell, C. D. Meyer, and I. C. F.
Ipsen), National Science Foundation, DMS-9714811, June 1, 1998 to May 31, 2001. $293,988.

Numerical Methods for Groundwater Flow, Cray Research Grant Program, January 1, 1998 to December
31, 1999. $16,000.

Nonlinear Equations and Bound Constrained Optimization, National Science Foundation, DMS-9700569,
July 15, 1997 to Dec 31, 2000. $240,000.

Temporal Integration for Groundwater Flow, Cray Research Grant Program, January 1, 1997 to December
31, 1997. $8,000.

Simulating Flow and Transport Phenomena in Heterogeneous Multiphase Systems, (with C. T. Miller and
North Carolina Supercomputing Center) US Army Waterways Experiment Station, contract #DACA39-95-
K-0098. October 1, 1995 to September 30, 1998. $242,661.



Research Grants, Principal Investigator, before 1997.

Iterative Methods for Equations and Optimization, National Science Foundation, DMS-9321938, June 1,
1994 to November 30, 1997. $175,000.

Multilevel Algorithms for Constrained Optimal Control Problems, (with E. W. Sachs of Universitat Trier,
Germany), North Atlantic Treaty Organization, CRG 920067, April 3, 1992 to April 2, 1997. (150,000
Belgian Francs) $4,400.

Newton-like Methods for Richards’ Equation, Cray, 4/1/95 — 3/31/96, $8,000

Workshop on Krylov Subspace Methods and Applications, (with Ilse Ipsen) NSF, 8/1/94 — 7/31/95, #DMS-
9415578, $3,500. ARO, 1/1/95 — 12/31/95, #33564-MA-CF, $5,000.

Scientific Computation: Graduate Level Courses, Computers and Fellowships, (with Michael I. Shearer and
Michael F. Singer), National Science Foundation, ASC-9024616, Feb 15, 1992 to July 31, 1993. $99,850.

Optimization Problems in Function Spaces, joint funding by the National Science Foundation, DMS-9024622,
and the Air Force Office of Scientific Research, FQ8671-9101094, June 1, 1991 to May 31, 1993(AFOSR),
1994(NSF). $138,864.

Conference on Numerical Optimization Methods in Differential Equations and Control, National Science
Foundation, DMS-9017572, April 15, 1991 to March 31, 1992. $6,000.

Conference on Numerical Optimization Methods in Differential Equations and Control, Army Research
Office, DAALO03-91-0072, March 1, 1991 to December 31, 1991. $8,000.

Optimization Problems in Function Spaces, joint funding by the National Science Foundation, DMS-8900410,
and the Air Force Office of Scientific Research, AFOSR-ISSA-890044, June 1, 1989 to May 31, 1991. $88,039.

An RF Performance Sensitivity and Process Yield Model for MIMIC CAD Applications, (with R. J. Trew),
U. S. Army grant DAALO0189K0906, May 1, 1989 to August 30, 1991. $198,014.

Two Processor Alliant FX/4 System, (with R. J. Plemmons, M. Shearer, and S. J. Wright), Defense Univer-
sity Research Instrumentation Program, AFOSR-89-0124, January 1, 1989 to December 31 1989. $100,000.

Pointwise Quasi-Newton Methods, National Science Foundation U.S.-Federal Republic of Germany Cooper-
ative Science Program, INT-8800560, July 1, 1988 to December 31, 1992. $8,800.

Quasi-Newton Methods for Infinite Dimensional Problems, joint funding by the National Science Foundation,
DMS-8601139, and the Air Force Office of Scientific Research, AFOSR-ISSA-86-0074, June 1, 1986 to May
31, 1989. $137,522.

Iterative Methods for Singular Problems, National Science Foundation, DMS-8500944, July 1, 1985 to June
30, 1986. $16,500.

Supplement to DMS-8300841 for workstation equipment, National Science Foundation, June 1, 1984 to May
31, 1985. $9,000.

The Convergence Behavior of Iterative Methods for Singular and Nearly Singular Nonlinear Problems, (with
D.W. Decker), National Science Foundation, DMS-8300841, June 1, 1983 to May 31, 1985. $72,403.

Radiative Transfer in Inhomogeneous Slabs, National Science Foundation, MCS-7901659-A01, June 1, 1981
to May 31, 1983. $20,513.

Solvability of H-equations by Iteration, National Science Foundation, MCS-7901659, June 1, 1979 to May
31, 1981. $14,048.
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11.

12.

13.

Books

. C. T. KELLEY, Solving Nonlinear Equations with Newton’s Method, number 1 in Fundamentals of
Algorithms, STAM, Philadelphia, 2003.

. C. T. KELLEY, [terative Methods for Optimization, number 18 in Frontiers in Applied Mathematics,
SIAM, Philadelphia, 1999.

. C. T. KELLEY, [terative Methods for Linear and Nonlinear Equations, number 16 in Frontiers in
Applied Mathematics, STAM, Philadelphia, 1995.

Journal Publications

. C. T. KELLEY AND B. M. PETTITT, A fast algorithm for the Ornstein-Zernike equations, J. Comp.
Phys., 197 (2004), pp. 491-591.

. K. R. FowrLeEr, C. T. KerLLey, C. T. MiLLER, C. E. KEEs, R. W. DArRwIN, J. P. REESE,
M. W. FARTHING, AND M. S. C. REED, Solution of a well-field design problem with implicit
filtering, Optimization and Engineering, 5 (2004), pp. 207-234.

. T. CorreEy, C. T. KELLEY, AND D. E. KEYES, Pseudo-transient continuation and differential-
algebraic equations, STAM J. Sci. Comp., 25 (2003), pp. 553-569.

. M. W. FArTHING, C. E. KgEs, T. Correy, C. T. KELLEY, AND C. T. MILLER, Efficient steady-
state solution techniques for variably saturated groundwater flow, Advances in Water Resources, 26
(2003), pp. 833-849.

. C. E. Kegs, C. T. MILLER, E. W. JENKINS, AND C. T. KELLEY, Versatile two-level Schwarz
preconditioners for multiphase flow, Comp. Geo, 7 (2003), pp. 91-114.

. T. S. CorreEy, R. J. McMuLLAN, C. T. KELLEY, AND D. S. McCRAE, Globally convergent
algorithms for nonsmooth nonlinear equations in computational fluid dynamics, J. Comp. Appl.
Math., 152 (2003), pp. 69-81.

. C. T. KELLEY AND E. W. SacHS, Truncated Newton methods for optimization with inaccurate
functions and gradients, J. Optim. Theory Appl., 116 (2003), pp. 83-98.

. J. F. KanNEY, C. T. MILLER, AND C. T. KELLEY, Convergence of iterative split operator ap-

proaches for approximating nonlinear reactive transport problems, Advances in Water Resources, 26
(2003), pp. 247-261.

. A. S. MaYER, C. T. KELLEY, AND C. T. MILLER, Optimal design for problems involving flow
and transport phenomena in saturated subsurface systems, Advances in Water Resources, 12 (2002),
pp- 1233-1256.

A. BATTERMANN, J. M. GABLONSKY, A. PATRICK, C. T. KELLEY, T. COFFEY, K. KAVANACGH,
AND C. T. MILLER, Solution of a groundwater control problem with implicit filtering, Optimization
and Engineering, 3 (2002), pp. 189-199.

R. CARTER, J. M. GABLONSKY, A. PATRICK, C. T. KELLEY, AND O. J. ESLINGER, Algorithms for
noisy problems in gas transmission pipeline optimization, Optimization and Engineering, 2 (2001),
pp. 139-157.

J. M. GABLONSKY AND C. T. KELLEY, A locally-biased form of the DIRECT algorithm, Journal
of Global Optimization, 21 (2001), pp. 27-37.

E. W. Jenkins, C. T. KELLEY, C. T. MILLER, AND C. E. KEES, An aggregation-based domain
decomposition preconditioner for groundwater flow, SIAM J. Sci. Comp., 23 (2001), pp. 430—441.
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19.

20.
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22.

23.

24.

25.

26.

27.

28.

29.

30.

31.

32.

. P. A. GRemauD, C. T. KELLEY, T. A. RovaL, AND K. A. COFFEY, On a powder consolidation
problem, STAM J. Appl. Math., 62 (2001), pp. 1-20.

T. D. CHol, O. J. ESLINGER, C. T. KELLEY, J. W. DAVID, AND M. ETHERIDGE, Optimization of
automotive valve train components with implicit filtering, Optimization and Engineering, 1 (2000),
pp- 9-28.

T. D. CHot AND C. T. KELLEY, Superlinear convergence and implicit filtering, SIAM J. Optim.,
10 (2000), pp. 1149-1162.

W. R. FERNG AND C. T. KELLEY, Mesh independence of matriz-free methods for path following,
SIAM J. Sci. Comp., 21 (2000), pp. 1835-1850.

C. T. MILLER, G. A. WiLLiaMS, AND C. T. KELLEY, Transformation approaches for simulating
flow in variably saturated porous media, Water Resources Research, 36 (2000), pp. 923-934.

C. T. KELLEY, Detection and remediation of stagnation in the Nelder-Mead algorithm using a
sufficient decrease condition, STAM J. Optim., 10 (1999), pp. 43-55.

C. T. KELLEY AND E. W. SACHS, A trust region method for parabolic boundary control problems,
SIAM J. Optim., 9 (1999), pp. 1064-1081.

T. D. CHo1 AND C. T. KELLEY, Estimates for the Nash-Sofer preconditioner for the reduced Hessian
for some elliptic variational inequalities, SIAM J. Optim., 9 (1999), pp. 327-341.

J. M. BaNoczi AND C. T. KELLEY, A fast multilevel algorithm for the solution of nonlinear systems
of conductive-radiative heat transfer equations in two space dimensions, STAM J. Sci. Comp., 20
(1999), pp. 1214-1228.

M. D. Toccr, C. T. KELLEY, C. T. MILLER, AND C. E. KEES, Inexact Newton methods and the
method of lines for solving Richards’ equation in two space dimensions, Computational Geosciences,
2 (1998), pp. 291-310.

C. T. MILLER, G. A. WiLLiaMS, C. T. KELLEY, AND M. D. Toccr, Robust solution of Richards’
equation for non-uniform porous media, Water Resources Research, 34 (1998), pp. 2599-2610.

C. T. KELLEY AND D. E. KEYES, Convergence analysis of pseudo-transient continuation, SIAM J.
Numer. Anal., 35 (1998), pp. 508-523.

J. M. BaNoczi AND C. T. KELLEY, A fast multilevel algorithm for the solution of nonlinear systems
of conductive-radiative heat transfer equations, SIAM J. Sci. Comp., 19 (1998), pp. 266-279.

C. T. KELLEY, C. T. MILLER, AND M. D. Toccl, Termination of Newton/chord iterations and
the method of lines, STAM J. Sci. Comp., 19 (1998), pp. 280-290.

C. T. KELLEY AND E. W. SACHS, Local convergence of the symmetric rank-one iteration, Compu-
tational Optimization and Applications, 9 (1998), pp. 43-63.

M. D. Tocct, C. T. KELLEY, AND C. T. MILLER, Accurate and economical solution of the pressure
head form of Richards’ equation by the method of lines, Advances in Water Resources, 20 (1997),
pp. 1-14.

S. L. CampBELL, I. C. F. IrsEN, C. T. KELLEY, AND C. D. MEYER, GMRES and the minimal
polynomial, BIT, 36 (1996), pp. 664-675.

C. T. KELLEY, Ezistence and uniqueness of solutions of nonlinear systems of conductive-radiative
heat transfer equations, Trans. Th. Stat. Phys., 25 (1996), pp. 249-260.

S. L. CampBELL, I. C. F. IpsEn, C. T. KeLLEY, C. D. MEYER, AND Z. Q. XUE, Conver-
gence estimates for solution of integral equations with GMRES, Journal of Integral Equations and
Applications, 8 (1996), pp. 19-34.
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40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

50.
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92.

53

. C. T. KELLEY AND Z. Q. XUE, GMRES and integral operators, SIAM J. Sci. Comp., 17 (1996),
pp. 217-226.

C. T. KELLEY AND E. W. SAcHS, Solution of optimal control problems by a pointwise projected
Newton method, STAM J. Control and Optimization, 33 (1995), pp. 1731-1757.

P. GILMORE AND C. T. KELLEY, An implicit filtering algorithm for optimization of functions with
many local minima, SIAM J. Optim., 5 (1995), pp. 269-285.

C. T. KELLEY, A fast multilevel algorithm for integral equations, SIAM J. Numer. Anal., 32 (1995),
pp. 501-513.

C. T. KELLEY, Multilevel source iteration accelerators for the linear transport equation in slab
geometry, Trans. Th. Stat. Phys., 24 (1995), pp. 679-708.

S. Ito, C. T. KELLEY, AND E. W. SACHS, Inexact primal-dual interior point iteration for linear
programs in function spaces, Computational Optimization and Applications, 4 (1995), pp. 189-202.

C. T. KELLEY AND E. W. SAcHS, Multilevel algorithms for constrained compact fized point prob-
lems, SIAM J. Sci. Comp., 15 (1994), pp. 645-667.

C. T. KELLEY AND Z. Q. XUE, Inexact Newton methods for singular problems, Optimization
Methods and Software, 2 (1993), pp. 249-267.

C. T. KELLEY AND J. I. NORTHRUP, A fast multi-level method for the fized point form of matriz
H-equations, Trans. Th. Stat. Phys., 22 (1993), pp. 533-547.

B. D. GanaproL, C. T. KELLEY, AND G. C. POMRANING, Asymptotically exact boundary condi-
tions for the P-N equations, Nuclear Science and Engineering, 114 (1993), pp. 12-19.

C. T. KELLEY AND E. W. SAcHS, Pointwise Broyden methods, STAM J. Optim., 3 (1993), pp. 423—
441.

C. T. KELLEY AND L. MUKUNDAN, Convergence analysis for the harmonic balance method, Journal
of Nonlinear Analysis, Theory Methods and Applications, 20 (1993), pp. 365-380.

C. T. KELLEY, Adaptive integral equation methods in transport theory, Nuclear Science and Engi-
neering, 112 (1992), pp. 361-368.

M. HEINKENSCHLOSS, C. T. KELLEY, AND H. T. TRAN, Fast algorithms for nonsmooth compact
fized point problems, SIAM J. Numer. Anal., 29 (1992), pp. 1769-1792.

D. M. Hwanc AnND C. T. KELLEY, Convergence of Broyden’s method in Banach spaces, SIAM J.
Optim., 2 (1992), pp. 505-532.

D. SToNEKING, G. BILBRO, R. TREwW, P. GILMORE, AND C. T. KELLEY, Yield optimization
using a GaAs process simulator coupled to a physical device model, IEEE Transactions on Microwave
Theory and Techniques, 40 (1992), pp. 1353-1363.

C. T. KELLEY AND E. W. SACHS, Mesh independence of the gradient projection method for optimal
control problems, STAM J. Control and Optimization, 30 (1992), pp. 477-493.

C. T. KELLEY AND E. W. SACHS, Mesh independence of Newton-like methods for infinite dimen-
sional problems, Journal of Integral Equations and Applications, 3 (1991), pp. 549-573.

C. T. KELLEY, E. W. SACHS, AND B. WATSON, A pointwise quasi-Newton method for uncon-
strained optimal control problems, II, J. Optim. Theory Appl., 71 (1991), pp. 535-547.

C. T. KELLEY AND S. J. WRIGHT, Sequential quadratic programming for certain parameter iden-
tification problems, Math. Programming ser. A, 51 (1991), pp. 281-305.

. C. T. KELLEY AND E. W. SAcHS, Fast algorithms for compact fized point problems with inezact
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73

function evaluations, SIAM J. Sci. Statist. Comp., 12 (1991), pp. 725-742.

C. T. KELLEY AND E. W. SACHS, A new proof of superlinear convergence for Broyden’s method in
Hilbert space, STAM J. Optim., 1 (1991), pp. 146-150.

C. T. KELLEY AND J. RULLA, Solution of the time discretized Stefan problem by Newton’s method,
Journal of Nonlinear Analysis, Theory Methods and Applications, 14 (1990), pp. 851-872.

C. T. KELLEY AND E. W. SACHS, Approzimate quasi-Newton methods, Mathematical Program-
ming, ser. B, 48 (1990), pp. 41-70.

D. L. WOOLARD, J.-L.. PELOURAD, R. J. TREw, M. A. LITTLEJOHN, AND C. T. KELLEY, Hydro-
dynamic hot electron transport simulation based on the Monte Carlo method, Solid-State Electronics,
32 (1989), pp. 1347-1351.

C. T. KELLEY, A fast two-grid method for matriz H-equations, Trans. Th. Stat. Phys., 18 (1989),
pp. 185-204.

C. T. KELLEY AND E. W. SAcCHS, A pointwise quasi-Newton method for unconstrained optimal
control problems, Numer. Math., 55 (1989), pp. 159-176.

C. T. KeELLEY AND J. I. NORTHRUP, A pointwise quasi-Newton method for integral equations,
SIAM J. Numer. Anal., 25 (1988), pp. 1138-1155.
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