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A New Sequential Quadratic Programming Method for Nonlinear Equality-Constrained Optimization

XIA Hong-wei, WEN Chuan-jun
(School of Science, Changzhou Institute of Technology, Changzhou Jiangsu 213022, China)

Abstract: This paper presented a new sequence quadratic programming method for solving nonlinear equality constrained optimiza-

tion problems. The new method did not use the penalty function, avoided the selection of penalty factor for the numerical results,

and also did not use filter tips, removing the filter method in the recovery process. In two mild conditions under the assumption,

step size did not need the objective function and the constraint violation for the sufficient descent, expanding the scope of application

of the algorithm, the global convergence was proved. Using Matlab software, the preparation of the algorithm procedures, numeri-

cal experiments are carried out, and compared with the well-known optimization software LANCELOT, the results show that the

algorithm is robust and effective.

Key words: equality-constrained; sequential quadratic programming method; global convergence
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