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Solving Large-scale Quadratic Programming with Simple Quadratic Constraint

HU Guo-lel, YANG Zhen-hua
{ Department of Applied Mathematics and Physics, Nanjing University of Posts & Telecommunications , Nanjing 210003, China)

Abstract: A method soving the quadratic programming é—xTHx +e'x=min, 5s.t. || x || ; = a 15 established, which is

combined by conjugate gradient method and implicit projection and contraction method. The unconstrained problem is solved by
conjugate gradient method with the initial point x° = 0. The solution of the constrained problem is obtained if || x* |, <2k
=1,2,- ), otherwise . once the nomm of the interior point is greater than a, implicit PC method is used, started with this
point. The numerical results show that this algerithm is very effective for large-scale problem,and the precision is improved.
Key words: quadmtic programming: conjugate gradient method: projection and contraction method
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