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Trust-Region Filter Method with NCP Function
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Abstract Filter method was initially proposed by Fletcher and Leyffer in 2002. If the objective
function value or the constrained violation is reduced,

this trial point is accepted, which is the basic idea of the filter method. In this paper, the
Fischer-Burmeister NCP function value is used to modify the violation function value in the
filter.

It is shown that the new filter method has the global

convergence property.

Key words Filter trust-region nonlinear complementarity convergence.

DOI:

7 e he
ARIAFE B
¥ Supporting info
k PDF(416KB)
F[HTML 4= 3] (0K BY)
» 275 ik
k55 5 J ot
P JUASCHETR SR R
b AR A5
BT A A
P IR
F Email Alert
HHRAF B
POARTI A0 T AR,
5 i A N L O O T £ 9 A
WA SCAEF ARSI
- B

I A




