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The author has already proposed an optimization method using selection technigues
of active constraints, and has named this method an active constraint method. This
method uses a technique based on the duality theory. This technique selects active
constraints among inequality constraints, and is similar to a pivot selection
technique of the simplex method. There are some optimization methods based on active
set strategies: generalized reduced gradient methods, gradient projection methods,
and quadratic approximation methods, This paper desribes a comparison of the active
consiraint method and optimization methods using active set strategies, and describes

some considerations of an extending method for the active constraint method.
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min |9 F 4+ Gnlpam |l ceeesernenee 80

G4 VY —-FCa: OFWRCEMLLLE, ©g:08b 0 g,0—20HHK g’ WHKRIhIES,
@ g MM BIBE MDD, HEXFHETER - 2R TLHES T n—-0BBEIRBERREm
THEINTH Y. LRQUHEZEBORHHRICAK . LEORMERCIci 3, chizxtLActive
Set Methods TB— 3RT & 9. WIHHHE g BB N-xHEF— g, Ao SBRCARLT
N3, COFIDEBRRSOREDO—2THSB, Kb, ERAFKETRAF v 7E o BEHLTORLM
ChEBEEEOPWIRICEML T2 omr o ERAFHASEINTCEX 2D TH Y. Active Set L 2 ORE
BEBAIIEEOREE L TEATH A LONATH 5,

(4) &k 2 katmsk

IR 2 RETEIE O subproblemZHBVTH D T hEZERFNEO L S it sHHE LoERLT5 &
Fn=02&7%3, GidlagrangeF8B D 2 BEH OERITFITCH 25 KOVDBICEBR 52D 5545 DIEN
TG EBHLTEET 2 LKk 5, KOO ¢ IR BNE W BNewtoniE #BH L1 & S OBEZR B
ThH 5B, FR2REHHEETIZActive Set SBERFMKBO LD THY, EHESHKE AL S o FiaE
BTHRT 2, —~BLSESHEEO X B HE LIRS R CHNERCHERYT 3IC3% { 0F
HESUETHIN. RIBRBIFHEELOFEEOBIIERHTE S,

FHSHOR g SAELCEATHNE, BREBETORE gn=02BRCHELESTH. BRERTR
CHBECEBECShiEBERICIRTE S, 54 VS —FBOTORBTCS A v -—FRTRIRETS I
2N, o= 0OFBREEAED TOFE L, HHAOKEEREIBINE T Th 0 TG
AN EZ R g, =02 oBNBERVISIIS A VY —FITEREMZ 5, SREFNE T, OlFE
BT TdActive SetOFERATEE , @ 7u—0oREHL CoEHMNBEEOZdf 3B THY g L
BEANCURSEKLFEICEHS 0o EA B 3, CNEBET 3 LBR 2 RETEE L BILESAREoH
MR OWEE LY. SRAWHZONRER LT E OWIRRICKZ 3,

%}'n v f'd+1/2d7Gd d=—Gs 'vF } 5
subject to e 81 tn=—(Y oo Gn") 'v gpe

Ant+ v gnd =0 df =9 fldx=gT™ e )
T, %5

(1) oESERELFREIEBLL LS SXNHHWEOFEL LB L BERERcT s &
REWELTRD IEERT CENTEL, OFHBEORE L LT OsubproblemDERL T, HXHEIE
Wb, SENEEEBILAFTY LB 5, OB SHRRESTBIRT 2L LT,
e DI BELFH T WAt ive Set MethodsHAREMITH 255, SRBE TR hARAMEORE S
LTRBLTOAEMPAESBIRETH 5, ORIEOREORENFRTCHE Y YTV 2R - ¥ 70
—CORSHLI LD, BHSHHR L 2 ORBEROERRCERLFHIE ISR - L ERCLEZdx %
BTO2EAKRESBRHATHY. COFECEE {ORERD 5.

(2) & (1) ~CoBalRLARBE LTRO 2HE R, O—BIEEIGRETCIHERTH-
REBRSOMEASRFWETCRIBRAL TV B 00 ERRAZHVALORBOEELLT. %
BOFSHE. EcodOXThoblEti~k, QBREEHHR gSAEL (GERTETONE. BR
BH T gn=D2BHECBEIRBVEMIHBLBRB T 20, SRXFWETCT 0L S BHENTHE
THDHIEEEET D e, RO DEE & BR 2 RiTHEERE OB OFEA LK Y 2 TRERD
5 &R,
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