- = Wy an g L
15 23R
w}J’%""F"JrL @

Operations Research Transactions

B | MHAE | wEe | SRR [ WTEIE | Facho | OBER | BCGREM | KWEEEE | Englis

wHEPERE ﬂ B %

E%%54 » 2012, Vol. 16 = Issue (1) :21-30  DOI:

&% o BHASR | FTHAR | SHNE | maR® << Previous Articles | Next Articles >>
— PR T LV SRR R il () A

R SEENIE L SN S KA Lk

Lo i s s BB SRR, )71 5100065 2. Tl REARYIFTSEBE, RN 5180575 3. i k=24 ke, )/ 510006

An LVI-based Numerical Algorithm for Solving Quadratic Programming Problems

ZHANG Yu-Nongh 2, LT Xue-Zhong®, ZHANG Zhi-Jun!, LT Jun!

1. School of Information Science and Technology, Sun Yat—sen University, Guangzhou 510006; 2. Research Institute of Sun Yat-sen University in Shenzhen, Shenzhen
518057; 3. School of Software, Sun Yat—sen University, Guangzhou 510006

L R
o MRS

Download: PDF (206KB) HTML (1KB) Export: BibTeX or EndNote (RIS) Supporting Info

BB A IRIFTSC T — FRBOL SR (RAROALVISEIE) , F T s 3 s RS 2 o1 — Ul i . S M2 i 0 — VMLl B S i
T A AR I, 200 B O T3 B PR 5 B S QALVISTHE R 8 15 B ML, T FIQP ISR, e ——
HE— 2545t T QALVISTHEI A FMCSHEE ). QALVISE I 5 8 AT TR A L 230 45 HE S T 401 0QALVI ST Aok g — vl TSI

R S b ImARHIER

BT B GR
KEE: BUEHEE TUORR 94LVIEE RSk b Email Alert

Abstract: This paper presents and investigates a numerical algorithm (termed as 94LVI algorithm) for solving } RSS
quadratic programming (QP) problems with linear equality and bound constraints. To do this, the constrained QP
problems are firstly converted into linear variational inequalities (LVI), which are then converted into equivalent
piecewise-linear projection equations (PLPE). After that, the resultant PLPE is solved by the presented 94LVI (3 TR
algorithm. The optimal numerical solutions to the QP problems are thus obtained. Furthermore, the theoretical proof
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of the global convergence of the 94LVI algorithm is presented. The numerical comparison results between the 94LVI o
algorithm and the active set algorithm are provided as well, which further demonstrates the efficacy and superiority s
of the presented algorithm for solving such QP problems. r
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