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Abstract: A new class of augmented Lagrangian functions
with the Fischer-Burmeister NCP function and a Lagrangian
multiplier method are proposed for the minimization of a
smooth function subject to smooth equation and inequality
constraints. This method is based on the solutions of the
unconstrained optimization which is a reformulation of the
primal constrained problem. These methods are implementable

and globally convergent.
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Tab.1 Numerical test results
o B SCEkL2 0 ) i g 5 EIEGISY NIT NS NG IR L NIT NS NG
227 0.5,0.5 10 19 27 1.0,1.0 9 21 28
227 10.0,10.0 7 15 31 -10.0,-10.0 12 16 21
215 0.5,0.5 8 13 23 1.0,1.0 10 12 32
215 1.5,1.5 6 12 20 2.0,2.0 6 17 24
232 2.0,0.5 5 6 7 4.0,1.0 6 8 11
232 4.0,2.0 5 7 6.0,2.0 7 10 11
250 5.0,5.0,5.0 8 14 21 -5.0,-5.0,-5.0 10 14 20
250 10.0,10.0,10.0 9 14 24 -10.0,-10.0,-10.0 12 17 25
264 0,0,0,0 11 17 21 0,0.5,1.5,-0.5 14 19 23
264 0,0.8,1.8,-0.8 12 16 19 1.0,1.0,1.0,1.0 11 29 22
AL A NCP R BOR B T i hids BT 1) 3-1 20 Begk ik NCP s
BH H % 19 Fischer-Burmeister NCP e %%, 151 40
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9a + 90 MEO>=a H-a=3b,8-3a<<b=<<0

A AT B HUAS SCIR R 25

S Xk

(1]

(2]

(3]

(4]

(5]

[6]

Pillo G D,Grippo L. A new class of augmented Lagrangians in
nonlinear[J]. SIAM ] Contral Opt,1979,17.616.

Pillo G D, Grippo L. An augmented Lagrangian for inequality
constraints in nonlinear programming problems [ J . J
Optimization Theorem and Applications.1982,36:495.

Pillo G D. Exact penalty method[ M]. Boston: Kluwer Ac Press,
1994.

Pillo G D, Lucidi S. On exact augmented Lagrangian functions in
nonlinear programming problems [ M ]. New York: Plenum
Press,1996.

Pillo G D, Lucidi S. An augmented Lagrangian function with
improved exactness properties[ J ]. SIAM J Optimization, 2001,
12.376.

T . — 2 ks T H e AR T, Rk R 2
B4 . 1984,5.45.

PU Dingguo. A class of augmented Lagrangian multiplier

[7]

(8]

(9]

[10]

[11]

[12]

[13]

function [ J J. Journal of Shanghai Institute of Railway
Technology,1984,5:45.

Fischer A. A special Newton-type optimization method [ ] .
Optimization, 1992, 24 . 269.

PuD,Gui S, Tian W. A class of revised Broyden algorithms
without exact line search [ J ]. Journal of Computational
Mathematics,2004,22:11.

Pu D,Zhou Y, Zhang Z. A QP free feasible method[ ] ]. Journal
of Computational Mathematics,2004,22:651.

Pu D, Zhang J. Inexact generalized Newton method for second
order C-Differentiable optimization[J].] of Computational and
Applied Mathematics,1998,93:107.
PuD, Tian W. Globally convergent inexact generalized
Newton’s method for non-smooth equation[ J]. J Comput and
Applied Math,2002,138.37.

Schittkowski K. More test examples for nonlinear programming
codes| M ]. Berlin: Springer-Verlag, 1988.

Pu D, Zhou Y. Piecewise linear NCP function for QP-free
feasible method [ ] ]. Applied Mathethematics A J of Chinese
Universities.2006,21(3) ; 289.





