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A trust region algorithm with line search under equality constraints

LI Shao-juan, JING Shu-jie
(School of Math. and Infor. Sci. ,He'nan Polytechnic Univ. , Jiaozuo 454003 , China)

Abstract ; A new trust region algorithm with strong Wolfe line search for convex quadratic programming un-
der equality constraints is proposed. This method first uses augmented Lagrange function to transform this
restraint question into the non-constraint question, and on the basis of traditional trust region method it
takes line search instead of resolving the subproblem when the trail step is not successful. This may allow a
considerable computational saving. Global convergence is proved under certain conditions.
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