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Four different methods to solve nonlinear constrained optimization problems (the penalty func-
tion method, the Lagrange’s method of undetermined multipliers, the multiplier method and the
quasi-Newton method) are presented. Several improvements on algorithms to calculate matrices
and an initial damping factor are discussed and numerical comparison of these methods is also

given.
The results of the study are reported.
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As a conclusion, the quasi-Newton method is found to be more effective than others.
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