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Descending Dimension Algorithm for Nonlinear Optimization Problem with

Linear Equality Constraints

SHEN Heshuai', LI Zemin®

(1. Department of Basic, Zhengzhou Vocational College of Finance and Taxation, Zhengzhou 450000

2. College of Mathematics and Statistics, Chongging University, Chongqing 401331, China)

Abstract: In this paper, a method for solving nonlinear optimization problems with general equality constraints is proposed by [1].

On this basis, linear equality constrained nonlinear optimization problem is transformed into solving nonlinear least squares problem

by this way. We find a new way to solve the optimization problem, and then the Gauss-Newton method is used to solve the nonlinear

least squares problem. We introduce a inaccurate one dimension research search in the process of solving the problem, improving the

calculation efficiency, accelerating the convergence speed of algorithm. A new algorithm for nonlinear optimization problems with

linear equality constraints is proposed. Algorithm has very good convergence, convergence speed is second order. Finally, after nu-

merical experiments, it is proved that the new algorithm is feasible and effective.

Key words: nonlinear programming; linear equality constraint; nonlinear least squares problem

(whEHHE F  H)



