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proc nlp;

min f;

parms xl=-—1.2, 22=1.0;

F=100% (z2—xl * xl) * * 2+ (1—xl) * *2;
run;
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Optimization Results

Parameter Estimates

Parameter Estimate Gradient
1 x 1 1.000000 0. 000000404
2 x2 1.000000 —0.000000216

Value of Objective Function=3. 120954E-16
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proc nlp lsq;
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min f1 f2;

parms xl=-—1,2, 22=1.0;
f1=10* (x2—z1 * 21);
f2=1—z1;

run;
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f2=(1—z1)* % 2;

run;
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data testl;

input ¥ £ @@; cards;
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proc nlp data=testl Isq;

min r;

parms a b;

r=y—axexp(bxzx);
run;
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data test2;

input ¥ @Q@; cards;
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proc nlp data=test2 f sum;
min f;
parms m s 2;
f=log(2%3.14159 % s2)+ (y—m) x * 2/s2;

run;
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proc nlp;
min f;
parms z! x2=-1;
bounds 2 <=zl <=50, —50<=22<=50;
lincon 10 * 21—22> =10;

F=0.1%zl%zl+22*22—100;
run;
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min f;

parms xl x2;
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run;
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