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Does the
function have
many discont−
inuities?

Only one
variable?

Is store size
a problem?

Is the function
a sum of
squares?

Are you an
experienced
user?

Are first
derivatives
available?

E04JYF

E04CCF

E04DGF

Are you an
experienced
user?

Are first derivatives
available?

E04FYF

Are first
derivatives
available?

E04UCF, E04UFF

or E04UGF

Are second
derivatives
available?

Is computa−
tional cost
critical?

E04KZF

Are first derivatives available?

E04ABF

Are first
derivatives
available?

E04FCF

E04LYF

E04KYF

E04BBF

Are second
derivatives
available?

Are there
more than ten
variables?

E04GDF

Are second derivatives
available?

Are there more than
ten variables?

E04GZF

E04KDF

E04HEF

E04GBF

E04HYF

E04GYF

E04LBF

E04UCF,

E04UFF or

E04UGF

yesyes

yes

yes

yes yes yes yes

yes

yes

yes

yes

yes

yes

yes

yes

yes

no

no no

no

no

no

no

no

no

no

no

no

no

no

no

no

no

no

Are second derivatives
available?

Is computational cost
critical?

no

yes

yes
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E04LBF

Are first
derivatives
available?

E04USF

Tree 1

no

yesyes

no

E04NCF

E04USF no

E04JYF

no

no

no no

no

no

yes

yes yes

yes

yes

yes yes

yes

yes

yes yes

yes

no no

no

Are the
constraints
simple bounds?

Is the objective
function a sum
of squares? (A
least−squares
problem)

Is the objective function a sum of squares?
(A least−squares problem)

Is the objective
function linear?
(An LP
problem)

Are there any
nonlinear
constraints?

Is the objective
function
quadratic? (A
QP or
least−squares
problem)

Are second
derivatives
available?

Is computa−
tional cost
crititical?

E04LYF

Is computa−
tional cost
crititical?

Are second
derivatives
available?

Are first
derivatives
available?

Are you an
experienced
user?

Is the problem
a least−squares
problem?

E04KDF,
E04UCF,
E04UFF or
E04UGF

E04UCF,
E04UFF or
E04UGF

E04UCF,
E04UFF or
E04UGF

E04UCF,
E04UFF or
E04UGF

E04KCF,
E04UCF,
E04UFF or
E04UGF

E04KYF,
E04UCF,
E04UFF or
E04UGF

no

no

Tree 2

E04UGF

no

yes
Are the constraints sparse?

E04UCF or E04UFF
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Is the objective function linear?
(An LP problem)

E04NKF or
E04UGF

yes

no

yesIs the linear constraint
matrix sparse?

E04MFF

,��� "

no

E04NFF

Is the linear constraint matrix
sparse?

Is the problem a convex QP
problem?

no

yes E04NKF or
E04UGF

yes
E04NCF
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