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Abstract: In this talk, we present a new interior point method for nonlinear constrained

optimization. Our method requires the step increment to be in a certain lower dimensional

subspace. The subspace is updated from iteration to iteration. Thus, at every iteration

the subproblem in the new interior point method can be viewed as that in the standard

interior point method with an additional subspace constraint. An advantage of the subspace

approach is that the subproblem will be a lower dimensional problem even though the original

problem is a large-scale problem. Therefore, subspace techniques would provide an efficient

way to handle large scale optimization problems. Convergence results of the method are

provided.
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