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(A Method for Solving Parametric Nonlinear Programming
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Abstract

A method is described for the solution of a linearly constrained program with parametric
nonlinear objective function. The algorithm proposed in this paper may be regarded as an
extension of the simplex method for parametric linear programming. Namely, it specifies

the basis at each stage such that feasibility and optimality of the original problem are

satisfied by the optimal solution of the reduced parametric problem involving only nonbasic
variables. It is shown that under appropriate assumptions the algorithm is finite. Parametric
procedures are also indicated for solving each reduced parametric problem by maintaining

the Kuhn-Tucker conditions as the parameter value varies.
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