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A New Gonvergent Algotithm for Nonlinear
Constrainted Optimiztion Problems

Weti Zhenzin
(Dept. of Math., Guangxi University, Nanning, China)

Abstract

In order to guarantee the global convergence, the existing SQP methods for the nonlin-
ear constrainted optimization problems all use the technique of penalty functions,so they
must correct the penalty parameter carefully. In this paper, we present a SQP method
which not only does not depend on the penalty parameter, but also possesses global con-
vergence property. Moreover, the penalty functions are of simple from and of the same
smooth order as the constraint functions.
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