K5 Z648FHRK
THHEEB AR E
mEAN:  BHPC B

( HMAZE D

REEH :
Global and local convergence of a

line-search  filter method  for
nonlinear semidefinite programming

BIEAN: RBERIL TR R

WERE: 20154 11 B 18 H(A=)
T4 15:00-16:00

wREHA: FREGEEER=E
BIL RET




Abstract:

In this paper, we propose a
line-search  filter method  for
nonlinear semidefinite programming
(NLSDP). It uses a sequential
semidefinite programming (SSDP)
subproblem to generate a search
direction and the line-search filter
technique to judge whether to accept
the trial step or not. The global
convergence iIs analyzed under mild
conditions. Moreover, we employ a
second-order correction step to avoid
the Maratos effect and prove the
superlinear local convergence under
the strict complementarity and the
strong second order sufficient
condition with the sigma term.
Some preliminary numerical results
are reported.
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