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Abstract

This paper describes our recent effort for constructing efficient deterministic global opti-
mization algorithm and software for solving minimization of a nonlinear objective function
subejct to nonlinear equality /inequality constraints including integer variables. The method
is based on a branch and bound type algorithm. In this method, generation of tight convex
relaxation problems of the original problems in subregions is essential. For this purpose
we utilize computational graph representation of the problem using information stored by
our modeling language SIMPLE. Details of various implementation issues and results of
computational experiment are described.
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(iv) Hock and Schittkowski no. 104 (Optimal Reactor Design):

minimize  f(z) = 0.4 29672007 1-0.4 297297 + 10 — 21 — 2y
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(v) Robust stability analysis 1
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(vii)Robust stability analysis 3
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optimal value | time(sec) | #LP | #pivot
0.817529482 0.07 19 192
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