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For Design variable X, i=1LN

Objective Function
Minimize F(X)
Subject to

g(X)s0 i=LM Inequality Constraints

h(Xy=0 k=LL Equality Constraints

XF<x <x! i=LN  Side Constraints
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= 1940t} SIMPLEX Method for Linear Programming

= 1950%dH: Various Random Methods, Gradient Based
Methods

® 196013t : Sequential Unconstrained Minimization
Techniques, Sequential Linear Programming, Feasible
Directions Methods

® 1970"9t): Enhanced Feasible Directions Methods,
Multiplier Me  thods, Reduced Gradient Methods

® 1980 dth: Variable Metric Methods, Sequential
Quadratic Programming Methods

® 19903 Genetic Algorithms, Simulated Annealing,
New Interest in Sequential Unconstrained Minimization
Techniques

® 20000H: Particle Swarming, Advanced
Sequential Unconstrained Minimization Techniques
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