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Step 1- Set k=0 and obtain a feasible solution XY° at f°
Step 2- At feasible point XY, partition variables XY into XYy, XYg, XYs
Step 3- Calculate reduced gradient, (df/dXYs)
Step 4. Evaluate gradient projection search direction for XYs with quasi-Newton extension
Step 5- Find y € (0,1] with XYs (y)
Step 6- Solve for Constraints (XYs (y), XYg, XYn) =0
Step 7-1f f (XYs (y), XYg, XYx) < f (XYs¥, XYg, XYy) Then
XYt = XYs (y)

k=k+1

Step 8- If |(df/dXYs)|<e Then Stop. Else Goto Step 2.
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! Decision Support Systems

2 Frontline Systems Inc., solver.com

3 A version of LINDO, from LINDO Systems, Inc., lindo.com
* Generalized Reduced Gradient method

® Quasi-Newton Extension

® Hessian Matrix
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