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A CONSTRAINED VARIABLE METRIC ALGORITHM WITH SECOND
ORDER CORRECTIONS

LAl YAN-LIAN(1),HE GUO-PING(2)

(DInstitute of Applied Mathematics,Academia Sinica;(2)Institute of Applied Mathematics,Academia
Sinica

Abstract A linear search technique different from Fukushima's is adopted and the solution of quad-ratic programming is
combine with second order corrections,to give anew constrained varia-ble metric algorithm.The global convergence of the
algorithm and local superlinear conver-gence rate are proved.The a gorithm does not necessarily need to solve two
quadraticprogrammeng subproblems at each step.Thusiit can save alot of calculations and avoidthe Maratos effect.
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