
ASSIGNMENT 1        CHE 5480 
 
DUE: January 25:   Send through e-mail. Include the GAMS and Excel files and a 
narrative explaining what was done and how.  
 
#Problem 1  
 

 

 

 
 
- Solve the above problem analytically.  
- Is the function convex? 
- Use  GAMS/CONOPT to solve the problem.  
 
 



#Problem 2 
 

 
 
#Problem 3 
The following function has several minima.  
 

F(X)=sin2(3π xl) + (x6 - 1)2 [1 + sin2 (2 π x6)]+
5

1i=
∑ (xi -1)2 [1 + sin2(3 π xi+1)]  

(-10 < xi ~< 10) 
 

a) Is the function convex?  
b) Find as many as you can using different starting points using GAMS/CONOPT.  
c) Pick 2 of the starting points that lead to different minima when using GAMS and 

repeat using Excel implementations of  
 

• Steepest Descent  
• Conjugate gradients  
• Newton Steps.  
• BFGS 


