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利用Fisher函数解非线性不等式约束优化问题的梯度投影算法

A Gradient Projection Algorithm Using the Fisher Function for Solving the Nonlinear Inequality Constrained Optimization Problem
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中文摘要：

      本文将利用梯度投影与Fisher函数提出一个新的二阶段搜索方向, 给出相应的解非线性不等式约束优化问题的梯度投影算法,并证明了该算法具有全局收敛性.

英文摘要：

      A new two-stage search direction is proposed that combines the gradient projection and the Fisher function. Based on the new direction, this paper propose

s a gradient projection algorithm for solving nonlinear inequality constrained optimization problem. The algorithm is shown to be globally convergent.
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