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A Class of Primal-Dual Algorithms Based on BB Step Size

ZHENG Daixiu

College of Mathematical Sciences , Sichuan Normal University , Chengdu 610066 , China

Abstract: A class of numerical computational methods for quadratic convex optimization problems with e-
quational constraints is studied. The Augmented Lagrange Multiplier Method (ALM) is a common method
for solving such problems, but the convergence speed is slow due to the improper selection of penalty pa-
rameters. We propose to improve the original ALM algorithm by using the step size of Barzilai-Borwein
(BB) algorithm to prove the convergence of ALM-BB algorithm. Finally, this method is applied to solve
the parametric optimal control problem. Numerical examples show that the improved algorithm converges
faster.
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