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This research is concentrating on development software to solve nonlinear programming
problem with equality piecewise linear constraints and inequality nonlinear constraints based on a
method of the cutting-plane. This iterative method is used to find the maximum for the
Lagrangian dual function. The procedure of finding gradient and Hessian of function use the
ADOL-C program. GNU Linear Programming Kit is chosen to solve a linear programming. The
Newton, steepest descent and combination of Newton and steepest descent method is used for
solving system of nonlinear equation. We compare the result with the commercial optimization

software GAMS.



