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Abstract ; In this paper,we give a generalized gradient projection algorithm for solving equality and
inequality constrained optimization problem by introducing an assistant optimization problem and
combining the following three facets: 1) generalized projection, 2)the sbill of penalty function, 3)
Fisher function $(a,b) = +va* + b* — (a + b), which has its special property: v'a* + 6* — (a +
b) = 0a = 0,b = 0,ab = 0. Furthermore,we prove that this algorithm is globally convergent.
This algorithm preserves not only the advantage of reference [ 6 ,but also extends the choice range
of initial point.
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