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A Feasible Trust Algorithm of Nonlinear Max-Min Problems

ChenHuafu NiuHai
(1. School of Applied Mathematics, UEST of China Chengdu 610054; 2. Department of Mathematics Sichuan University Chengdu 610064)
Abstract A feasible trust agorithm which used maxim-entropy methods, a class of max-min
problems with nonlinear constraints turn into nonlinear programming problems with inequality
congtraints is proposed. The agorithm which resolve general max-min problems is global convergent.
Preliminary numerical experiments show that the proposed algorithm is effective.
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