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An SQP-like NLP Solver with
Limited Memory Hessian and

Seminormal Jacobian
Approximation

3ig A =TT 5

WA 201145 H 31 H(
T4 15:30~17:30

palsy

REMA: B eask=/= 311
WHEBFEIRET




Abstract:

For several years we have pursued
the development of a total-quasi
Newton approach to NLP. The
evaluation of derivative matrices is
avoided completely and the linear
algebra is arranged cheaply. Starting
from a basic version with a full null
space factorization we have used a
seguence of simplifications reducing
the operations count per iteration
and the overall storage requirement.
The method solves now most
problems in the cuter test set and is
on some problems competitive with
IPOPT in terms of runtime. Further
Improvements are under way.
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