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Abstract

In this paper, we consider the optimization problem with nonlinear constraints and com-
bine linear programming with the penalty function to give an algorithm with arbitrary initial
point. In every iterative step, we solve the linear programming to get the iterative direction d(x)
which is the descending direction of the penalty function. The parameter of the penalty func-
tion is given by the simplex multiplier and becomes a constant number when % is sufficiently
large. Finaly, we give the proof of global comvergence of this algorithm.
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