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A CONJUGATE PROJECTION VXRIABLE METRIC ALGORITHM FOR
LINEAR AND NONLINEAR CONSTRAINED OPTIMIZMION PROBLEM

SHI ZHEN-JUN(1), WANG JA-SONG(2)

(D)Institute of Operations Researvh,Qufu Normal University,Qufu,273165;(2)Department of Mathematics, Nanjing

University,Naming 210008

Abstract The gradient projection method is a class of effective algorithms for constrained optimization problem,and it has an important
position in optimization. But the projection used in gradient projection method is an orthogonal projection which does not contain the
second derivative information of objective and constrained functions,thus the convergence rate of gradient projection method is not
contented. This paper introduces a kind of conjugateprojection with which a conjugate projection variable metric algorithm for linear and

nonlinear constrained optiinization problem is presented. The global convergence of the algorithm is proved under certain

conditions.Since.the conjugate projection in algorithm finely containsthe second derivative information of objective and constrained
functions,the convergence rate of agorithm in the paper is expected to be accelerated. The numerica resultsillustrate that the algorithm in

the paper is more effective than gradient projection method.
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