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Background

� Feasible sequential quadratic programming (FSQP) refers to a

class of sequential quadratic programming (SQP) methods.

� Advantages:

� 1) Generating feasible iterates.

� 2) Reducing the amount of computation.

� 3) Enjoying the same global and fast local convergence properties.



Background

� The constrained mini-max problem
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Algorithm

� FSQP-AL

� Feasible Sequential Quadratic Programming

� With the Armijo line search

Step 1 
Computation 

of a search 
arc

Step 2 Arc 
search

Step 3 
Updates

Step 0 
Initialization



Algorithm - Initialization



Algorithm - Computation of a search arc



Algorithm - Computation of a search arc
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Algorithm - Computation of a search arc
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Algorithm - Computation of a search arc
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Algorithm - Computation of a search arc
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Algorithm - Arc search
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Algorithm – Updates & Stop



Implementation

• Hardware

- The program will be developed and implemented 

on a personal computer.

• Software

- The program will be developed by Java.



Validation
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Testing

Some infrastructure optimization problem

Wind turbine data

Or something else. 



Project Schedule

� 2013

� October

� - Literature review; quadratic programming optimization 

� - Code structuring

� November

� - Code writing

� - Validation for quadratic programming optimization module

� December

� - Midterm project report and presentation

� - Testing case specification



Project Schedule

� 2014

� February

� - Code writing;

� - Validate the program; 

� March

� - Test the program;

� - Optimize the code;

� April

� - User interface development

� May

� - Final project report and presentation



Deliverables

• Project proposal;

• Algorithm description;

• Java code;

• Validation results; 

• Testing database; Results; 

• Project reports; 

• Presentations
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