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THREE DIFFERENT ACTIVE SET STRATEGIES FOR SOLVING LARGE SCALE BOUND
CONSTRAINED PROBLEMS
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Abstract:

We list four different active set identification techniques in this paper, which can add to or drop from the
current estimated active sets many constraints at each iteration. It's possible to envisage these
techniques suitable to solve large scale problems. We develop an active set quasi-Newton (ASNA)
algorithm based on [4]. Numerical results show that the accurate active set identification techniques
which was proposed by Facchinei in 1998 does not suit ASNA, at last the other three strategies are
analyzed.
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