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ABSTRACT

In this paper, we have used one of the preconditioned conjugate
gradient algorithm with the Quasi — Newton approximation; namely the
BFGS preconditioned algorithm which was suggested by (AL-Bayati and
Aref, 2001). In this paper we have suggested a new algorithm for
constrained optimization with robust numerical results, for solving
constrained optimization problems.
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Table (1)
SUMT Zduajlss aoa Bassald) dua)jlsadl 455\ie
. SUMT algorithm New algorithm
Test function NOI (NOF) NOI (NOF)
1. 32 (129) 26 (106)
2. 24 (81) 21 (73)
3. 37 (137) 27 (99)
4, 13 (50) 10 (42)
5. 39 (122) 31 (100)
Total 145 (519) 115 (420)
Table (2)
SUMT Algorithm New Algorithm
NOI 100% 79.3
NOF 100% 82.3
Appendix Galall.7
Test functions
(1) minf(x)=(x—2)%+(x, 1) s.p(2,7)
s.t
X; —2%Xy =—1
2
X y24150
4
(2) min f(x)=-xx,
s.t
XX, +(xF)/2=6
X1 + X, 20
(3) minf(x)=x%+x5 5.p(0.9,2)
s.t.
X2 +%5 <5
X; =20
(4) minf(x)=0xq—x;)% +(x, 2%, ) s.p(0,1)
s.t.
X2 —X, <0
(5) minf(x)=XX,(X +Xp + X3 )+ X3 x0=(4,3,3,3)
s.t.
X2+ X3 + x5 + x5 =40
X1 XoX3 = 25
52x 21
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