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'RELATION BETWEEN A CHANGE OF ACTIVE CONSTRAINTS AND AN OPTIMUM SOULUTION
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If an active set of constraints changes in a search process, an optimum solution
which is based on the active set slso changes. The author taked up the optimum
problem of a quadratic function with linear inequality constraints, and studied the
above change of the optimum solution. The author makes clear the transition from the
former optimum solution to the latter optimum solution. Non-linear constraints can
be approximately expressed by linear constraints. The above transition also is
present between the optimum solution of the non-linear constraints and the linear
approximation constraints. In this paper an equation that expresses the relation
between the two optimum solutions is proposed, and some considerations in the above

transition are stated.
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