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摘要   该文关于具有可分结构的凸规划问题,给出修正分解法及其丛型变量.证明了这些方法是全局和线性收敛的.
且讨论了在并行计算中丛变量的应用. 
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Abstract  In this paper,we present a modified decomposition algorithm and its bundle style variant for convex programming 
problems with separable structure.We prove that these methods are globally and linearly convergent and discuss the 
application of the bundle variant in parallel computations

Key words   

DOI:   

 

 通讯作者 徐以 Fan    


