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A Modified Algorithm of SQP Type

Jiwan Jinbao
(Dept. of Math. , Guangxi University, Nanning 530004)

Abstract

This paper presents an algorithm of successive quadratic programming (SQP) type for

programming problems with nohlinear equality and inequality constraints. Under some suit-

able conditions, we prove the global and superlinear convergence properties.

Keywords general nonlinear programming , successive quadratic programming , exact penal-

ty functions, rate of convergence.



