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Dogrusal olmayan programlama :

Lagrange carpanlari metodu
Succesive Linear Programming, SLP
Succesive Quatratic programing,SQP
Generalized reduced gradient, GRG






Min f(x1,x2)=-x1*x2
g1(x1,x2)=x1+x2+2=0
Problemini ¢bzlnuz




8.2.3 Problems Containing both Equality and Inequality Constraints

Kuhn-Tucker Conditions (KTC)

Minimize: f(x) (8.25)
Subjectto: h;(x) =b;, i=1,....,m (8.26a)

and
8(X) S6y J= Liusst (8.26b)

L) =0 + SA[h) = 5]+ Sulg®) -] 627

V L(x* A*,u*) = Vf(x*) + S AtV (x*) + S u* Vg (x*) = 0(8.28)
i=] j=1

and complementary slackness hold for the inequalities:

w=0  uwgx*)—¢]l=0, j=1,..,r (8.29)

J

Alinti: Edgar T.F., Himmelblau D.M.,. Lasdon L.S. Optimization of chemical processes New York: McGraw-Hill, 2001
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FIGURE 84
Gradient of objective contained in convex cone.

Alinti: Edgar T.F., Himmelblau D.M.,. Lasdon L.S. Optimization of chemical processes New York: McGraw-Hill, 2001












