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1. (1) 1.618, golden ratio (2) 2.618δ (3) penalty parameter (4) stochastic (5) simulated annealing (6) 

reproduction (7) mutation (8) linprog/quadprog (9) ExitFlag (10) iteration 

 

2. (1) (5 pts.) 면적 아니고 framework 길이의 합 임 
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(2) (5 pts.) LP subproblem @ (w, d, h)=(10, 10, 4) 
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(3) (5 pts.) QP subproblem @ (w, d, h)=(10, 10, 4) 

 

4                   

10                   

10                   
3

1

6

1

15

1

15

1
  subject to

5.020012080  

34

23

12

3211

2
3

2
2

2
1321









dg

dg

dg

dddg

ddddddfMinimize

 

 

  



 Final Exam 6/17/2019 

GAF8002 Optimization Techniques  6/4 

3. 
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(1) (5 pts.) steepest descent (Cauchy) method 
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(2) (5 pts.) conjugate gradient method 
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(3) (5 pts.) Newton’s method 
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4.  

(1) (10 pts.) augmented Lagrange multiplier method 
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(2) (5 pts.) k+1 = k + 2r h(xk) 

iteration  x1 = x2 h(x) 

1 0 1/3 -1/3 

2 -2/3 4/9 -1/9 

3 -8/9 13/27 -1/27 

    

exact -1 1/2 0 
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