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A Class of Superlinearly Convergent Feasible Methods for
Nonlinearly Constrained Optimizations

Jian Jinbao
(Xi'an Jiaotong Univ. , 710049; Guangxi Univ. , Nanning 530004)

Xue Sheng jia
(Jinan U niversity , Guangzhou 510632)

Abstract

This paper presents a class of feasible methods containing some of parameters for solv-

ing nonlinear inequality constrained optimization problem. At each iteration, the algorithm

generates the search directions by solving only one quadratic programming with small scale.

Under some assumptions, we prove that the algorithm possesses global and superlinear con-

vergence.

Keywords nonlinear constrains, optimization, successive quadratic programming, feasible

methods, global convergence, superlinear convergence.
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