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-200 (-200,-200,-200) NAN 1 1000 (NAN,NAN,NAN) NAN
-30 (-30,-30,-30) NAN 1 1000 (NAN,NAN,NAN) NAN
-29 (-29,-29,-29) —-6.0000 15 193 (0.1536E-10,0.3883E-10,-1.7321) 2.8170E-11
-28 (-28,-28,-28) —-6.0000 15 202 (0.1446E-10,0.3839E-10,-1.7321) 2.7987E-11
-1 (-1,-1,-1) —-6.0000 15 184 (0.1726E-10,0.4075E-10,-1.7321) 2.9171E-11
0 (0,0,0) -5.1379 3 1031 (0.1034E-10,0. 13896E-10,0) 6.9131E-12
1 (1,1,1) —-6.0000 15 328 (0.1446E-10,0.3839E-10,1.7321) 2.7981E-11
28 (28,28,28) —-6. 0000 15 205 (0.1446E-10,0.3839E-10,1.7321) 2.7987E-11
29 (29,29,29) —-6. 0000 15 212 (0.1726E-10,0.4075E-10,1.7321) 2.9171E-11
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16 (16,16,16) —-6. 0000 9 114 (0.1978E-10,0.4728E-10,1.7321) 3.3875E-11
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Research on Generalized Lagrange Multiplier Method based on BFGS Algorithm

XIONG Qian, WU Zezhong
(College of Applied Mathematics, Chengdu University of Information Technology, Chengdu 610225, China)

Abstract : The generalized Lagrange multiplier method is an important method to solve the problem of constrained optimi-
zation. Based on BFGS algorithm, this paper uses MATLAB tool to study the influnence of initial point selection, penal-
ty factor change and penalty factor change correction coefficient. The results show that: (1)For the selection of the ini-
tial point, the value should be selceted near the best point, and the convergence effect can be good. (2) The penalty
factor too small or too large will make the algorithm difficult to solve. If the penalty factor is too small, a large amount of
search time will cost in the non—feasible domain, which will increases the number of iterations. On the other hand, if
the penalty factor is too large, the algorithm will be difficult to be pushed into the feasible domain, which will causes the
algorithm fail to converge. (3) With the change of the penalty factor correction coefficient, there is a phenomenon of fail
to converge at any time. Therefore, the value of the coefficient is supposed to selct during the segment of iteration suc-
cess rate that is relatively high.

Keywords : applied mathematics ; optimization theory ; constrained optimization ; generalized Lagrange multiplier method ;

penalty factor; correction factor



