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AN APPLICATION OF REDUCED GRADIENTS
TO UNCONSTRAINED MINIMIZATION METHODS

EH AR
by Yasuhisa HIRATA

The authour has already proposed an optimization method using selection
techniques of active constraint surfaces. In this method an optimum point
of the problem is found by minimization of the objective function that is
calculated on the active constraints. In the Generalized Reduced Gradient
method and the above method, reduced gradients of the Lagrangian function
are used. If the Quasi-Newton techniques are used to modify search
directions, then applications of the reduced gradient to these methods is
difficult becsuse a variable partition change results in a loss of the
calculation of the direction vector.

Such difficulties can be avoided by an adaptation of the gradient that is
calculated on the active constraint. In this paper a calculation method of
this gradient is proposed, and some consideration in application of the
Conjugete Gradient method and the Quasi-Newton method to the minimization
method are stated.
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