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PARALLEL COMPUTATIONAL METHOD FOR NONLINEAR OPTIMIZATION
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Two optimization methods with parallel computing capabilities for unconstrained
optimization problems and linearly constrained optimization problems are
introduced, which are called a parallel quasi-Newton method and a parallel
quasi-Newton projection method, The former is characterized by simultaneous
perturbations of a trial point in plural directions, and by approximation

to an inverse of the Hessian of the objective function by use of informations
at the perturbed points, Then, the parallelism can be induced into the
perturbation process as well as the computations of the gradients at the
perturbed points, In the latter method, the perturbation process is performed
on the linear manifold of the equality constraints. The experiment in serial
fashion on the currently used computer indicates that the algorithms effect
better convergence than the quasi-Newton method and the quasi-Newton projection
method,
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