
QÜESTIIÓ, vol. 26, 1-2, p. 141-171, 2002

On superlinear multiplier update methods for partial augmented Lagrangian te-
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The minimization of a nonlinear function with linear and nonlinear constraints and
simple bounds can be performed by minimizing an augmented Lagrangian function,
including only the nonlinear constraints. This procedure is particularly interesting in
case that the linear constraints are flow conservation equations, as there exist efficient
techniques to solve nonlinear network problems. It is then necessary to estimate their
multipliers, and variable reduction techniques can be used to carry out the successi-
ve minimizations. This work analyzes the possibility of estimating these multipliers
using Newton-like methods. Several procedures are put forward which combine first
and second-order estimation, and are compared with each other and with the Hestenes-
Powell multiplier estimation by means of computational tests.
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