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摘要： 

关键词： 

LEVENBERG-MARQUARDT METHOD FOR SEMIDEFINITE PROGRAMMING

Han Qiao-ming(Institute of Applied Mathematics, Chin ese Academy of Sciences)

Abstract: 

Levenb erg-M arquardt method was first suggested by Levenberg and Marquardt in the context of 
nonlinear least sqares. This paper will develop a Levenberg-Marquardt method for semidefinite 
programming, which is global collvergence and easy to implement. Some promising numerical results 
are also contained.
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