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摘要 本文结合次梯度选取技术及割平面法和强次可行方向法的思想, 提出了一个求解目标函数非光滑约束优化问题的强次可

行方向算法.通过设计一个新的寻找搜索方向子问题和构造新型线搜索, 算法不仅能接受不可行的初始点, 而且能保持迭代点的

强次可行性, 同时避免在可行域外目标函数值的不适度增加. 算法具备全局收敛性, 且初步的数值试验表明算法是稳定有效的. 
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Abstract： In this paper, by combining subgradient selection technique with the ideas of cutting plane 

method and strongly sub-feasible direction method, a strongly sub-feasible direction algorithm is proposed 

for the solution of constrained optimization problems with nonsmooth objective function. By introducing a 

new search direction finding subproblem and constructing a new line search, the algorithm can not only 

accept infeasible starting points, but also preserve the sub-feasibility of the iterations, and meanwhile 

prevent the objective value from increasing unduly. The algorithm possesses global convergence, and 

some preliminary numerical results show that the proposed algorithm is stable and efficient.   

Key words： subgradient selection   nonsmooth optimization   strongly sub-feasible direction method   global 

convergence   
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