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A SQP METHOD FOR EQUALITY CONSTRAINED OPTIMIZATION
AND ITS CONVERGENCE

Ju Liang ZHANG,Xiang Sun ZHANG

Institute of Applied Mathematics, the Academy of Mathematics and Systems Sciences, the Chinese
Academy of Sciences, Beijing 100080,P.R.China

Abstract In this papers a SQP method, in which the merit function is the continuously differentiable exact penalty
function proposed by Fletcher[1] , is proposed and its global and superlinear convergence are ensured.Moreover, the

penalty parameter is adjusted automatically,and the infeasibleness of the quadratic programming subproblem can be avoided

by the method.
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