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A generalized extended augmented Lagrange method
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Abstract: To solve convex optimization problems with linear equality and inequality constraints, this paper
proposes a new punitive augmented Lagrange method (P- ALLM) based on the balanced augmented Lagrange
B- ALM. Numerical experiments show that this method can be used to solve convex optimization problems
with linear equality and inequality constraints, and the parameter conditions are more relaxed.
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