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AVOIDING THE MARATOS EFFECT
BY MEANS OF A NONMONOTONE LINE SEARCH
II. INEQUALITY CONSTRAINED PROBLEMS - FEASIBLE
ITERATES*

J. FREDERIC BONNANSY, ELIANE R. PANIER}, ANDRE L. TITS® anD JIAN ZHOU$

Ab S
P S P,
F
I
s S P
) 'I )
LT
P bl
I I , ,
s P
,L L
) ) )
1 ,
b
.E
) ) )
)
A b c ,
I . n ide he ii in e
in
he e nd e h nin h en h nh
i e di in he e eni d i g ing ie in n
e ed ee ien h e hie gene ingie e h i
he n in ee ing e iii 1 ni n i ein n
ne eg i hen he e ie n inin de ned ide he e i e e
iiine 1ie i in heni i i h e i e in e i e
R , D
y . T NSF E R C P N .
NSFD CDR NSF N.D C D C
f1 N R I A , D , BP
, R , L C C , F .
is R c ,U ,C P , D
53 R C E E D , U
6] P , D T



he ne ing i e in in ie hen hi e i
i ed d n ge eh he d i g e ie n ed h e
nne eiee ndh he eie n inie n e ed ei
n inin heine e h n he he hnd he ndiin h heine e h ied

e i ene ie e ende in e ing di he e in deiing e h ni
en e h he e nei e en en ni e iee ie en i
e ine negene:i e e he ie ndei e n in

he e de i e he ei n in de e e hen e i en

in ed n i he hd g ehni e

hi h he e nei en 1ie e edi ien de e e ined

in een ie in i n he hee n hei ei e ed ing

e ending e hni ee ed ne nd i d ed

e ing e iii he ie n endingi dee ined i e in
he n in n ii in e hie in

n hi e i h n h hen e i ii he
e ieie ein e ied he e e n e ided ining
ne nd ehni e ih nn n neine e h ed i

ie nd idiin he ne n n ined ii inin h

h e e i e e ie in n in e in en nge
e ed ii in n hi e nd e h h e iii n ee
ed ih e ing ddiin n in e in d ie e i ing

nd n he e nddei ie he ie n in

ed nide i i h e edin ne n h h i e ene
ie e i gene ed he i ie in ie

he e e he d i g

in -

ih i e ni e i iiedeniee i e he e in

he g ngin hen i i ien e ng ini ie

ndi heenie e ene h en ee i e
i hd geen gh 1ih n iien e h ine e h e

e iing h he ndiin

e i ed deen e he e ne idedi d e

he i e in nii i in  hi e d e e ed d nein

ing e ne nd e in gin nd e in
he n in ii in dn ene e n e gen e

e nding he e ed in ed n e in n he een

eh ee di e in he e ne i ie e ee ed

de ine iii

1 0



n ee he e e h nine 1 n g n e

i h di hee ene i n ed i heie in he e
i e
n nd e g ih e ed h e e die in
h i e n n e hieee iii he e ne e
in he e e in he ne eh e iece in
he =n in ii in hihi eie h e i id he e
he e in ine ig ei h he he e in eee iii he hn
e iii ndde en n in nd he e ne n e hieed
ih h ddiin n in e in hi end n ide e h
die in h h
i ing
gi en nde id in  hen i e i nd
i heg dien he ie n in e ine inde enden i i
ie n h h d he e ene n ed he
ie in i i
e nd i h d geen gh e i h e
ided i i ge hn he ge ng eigen e
he e in — hie hee e in e i nn n
ne d e d ie in i ge e in e ing
hene e he e ne ng in e ie i eh n e h hi n
indeed e hie ed
n di e he h n e de en
die in ndeed ndiin nd nd hede en e e
in ie hi n e dde ed e ing hene e he e ne ng
in e ed hede en iein e h ng he
2T , E R



ih g e i ede en die in nd e in he ne

e in nd ing he he e edin h nd
i e h en ne in in nd die in ined i
e in n ieeni n e i ede en die in nd
h ni he n h hn e in n hi ne h ee
en e h n e hie ed e e i e ieh e nne
die in i e iii een in e hen ne nn n e
e ie h e die in de en
he ne hi e i g ni ed n e en g ih
ed n he eg ing ide negene n ii ied in n
e enin n ined ini e i ie di ed e en ini e
ndn ei e ei en edi ed in in i de ed n ding
e id nin i ee egienin n endi
. T . in i id e
i nd heeei i ie ih
h h
nd
he e den e he g ngin n in
n he e e eden e he e i e e ie
e e he ing in
A. he nin e nin di eeni e
A . he e i
A . e ine inde enden
he e
e e h heeei h h
indi ed e g ih e e e e hdie in nd
h hih e ne in in nd e 1 edie in
ined i hi i e ied e nin nd
ied ee in ding in die in i ing



n ie in h diein n e e e ined he

in
in —
he i iniin de nening he ei n in nd
he e hdie in i n ed ed n n n e nding
in hihiie ie d ed gge edin hein d in en i
iiin e edi i e n indi ing h i ne i
n e ie ieie i e i ei e ndi i ge
ii ee e e e iiei he edh i e in nded
hih i eh n e e nd i n ed ding
ih ie e i in he e ie en
i e i ed h eei ei ie i
ih i e hiein h e d e n e in
g ih e i n ede eni ding hee e ih he
ddiin e eh nd h i ed g e hene e de
ee eg negeneeeni end g ih nd he g
die in he e ieeni h i h d e e i ede endie in nd h
hi n e hieed ee ing
ih ge ie e he ndiin
he e i ed ee hiidnein e e
. A .
e i iiede nie ___
e
e in he d i g
e e in nd de ne e
e e 1
e he i in h h

he ie in e



in die in

nd
e nd g e he ie g e
in g die in
hee i he ge n e in h h
e e in ing he d i g
in -
heei n in i e
e he n e in he e ene i ing
nd e
e ne e i iiedenie i in he e in
he g ngin
e . he ie i e
he ie e
n e e
e 1
e h hie g ih in e ie ii n in e in
nd e nd i n ee i di ed e ie
ne ii n in e in eie in eihe
ee e
. C .
.. G .
n ie he e iii heie e nd he ii ede niene ee
he d i g h ni e in ing he



i i ndiin ied ih i n e he ed h ie

e i nd n i i in nd h i in e hen
hee den e hen nneg ie iie e ied ih he e
e in ie he e iii heie e he iiede niene ee
nd hede niin i h
nd
h ing nd d g en i n e en h hene e ine e hi
e edin e i ied e e nie he
g ih i h e dened n he e e e e h e ne e
h ee e ene i gene ed e eed h h ee
in in i in he ing e e en

in he endi

.. S . n de e e ine negene e
e e eeg 1 mn he ninin ed in i e ed
A . he nin eheie nin di eeni e
e e n in in he e en egene ed he g ih
in in ie he e he i ie i den ed e
he e h he
e i ed ie h nd h he e in he
g ngin n in i iiede nie n he e
n he he e ed e e e ii he ne in
hi e nd h e ied
he iii he ne iin in M
n ie iin he e ie nd hede niin
in e h h



nd e n ie he eg i he n in in

nd he ndedne nd hi ni i e de ned n
eh e
n ie hede niin in e he e ie nd he h
nege e geen gh ege
in
hee e
in
hi ee he inei ee in e ing igen gh nd
hede niin e in
nd in ie e in he g ih de in n n n di in
|
en h  he i in he e in he g ngin
i e he e
ge in ni he e he ie e de ned
ih e h in ie he inde enden e
he g dien he ie n in in he ie
eine i e geen gh e eed h h e ne i
e ed geen gh nd h e e ine n e gen e he
ne iin e h e he ie n in e e

ideni ed



he he een i e ii h iin
in he e iin nd he de nii n
nd in e nd nd he e ie 1
he ing e e h een e ne i e ed
ii h i dnein he iin in hi
e i n e en h h d ing e iin
nd e ing h ih ee
in i n eh nh
in e nding ing he e ie iin
nd he h i neh nh geen gh
1
in he negene e e ie e ehdi ee ed nd i
n in e in e e edin hee ie in n
i
1
1
hi i he e e i gi enin he endi
. A i e n n
h e he e
ini ie
he e nd e n
in n e e ed nd d h n ined e in ing
n ii i e 1 e di in he ie in h ei in e hi
ii i eh e een gge ed ndi h een h n h e
g ih gene inge i eie e n e d e in de h di in



g ih n i i e e ended e in igh
nne ei he n in n e en
e e in he in e nd e e ed
e nding iin ih gi en
n e e e ed
in ie n i e he e in he e nding
g ngin
. N ne jeni e en in he g ih de
i edin hi e h een eed e in n hi i e en
in gien hedie in i de ned e he e hi h
in —
i hieed ih he he ee e e
_ nd _ he ini i e in i in i en e
he iden i i d ed en he ih e di in
he ing in di in ih e e he g ih de i edin
ee nd e ene i nd eei e ened
e i e ed e e e nd nd in e i
edin e d i he e ne n e ed he ei ie in i
hi ed e hen e ii n in e in in he 1ii
he gge in de he e end i in i in he e
n n ined ini e e nd e i ed nd nd
e e
n he in i e ed e
en eing gein hee ie inmn
n e i _ i e _ e en id
de e e _ nd e i e
in ed
he h ing ieinin e i ni e i een in ned
in ee ini e in edi heg dien he g ngin he en
in ih he i ie ined in ing i e hn e eied
he dein de ei iin e ien h nding ne n
in ndi e ne n in he enin e igh
d ee de i hee enin n ined ini e gge ed
in i i e ened



e n e e el en e eenedin e nd

in ee e ed n n in he e e g di
en ee ed n i he e nd e he ee ed ni e di
een e he h nen he e in ee
e n in e ined n e e he ne g ih
i ed he g ih n edin he h
n edge he e i e eieie e g ih i e ed h n
e he n e n nine n in e in i e in
end i igni n di eenei e edin hen e e ie
n ine in
e ined n ee ed ini e e iedin e
e nd e
nd e e e
e e hee e e ne ee ee hen e
e e nd e nd nd i e e e
ie nd nd nd i e e eie
d n e n n ined ine n ined ini
n e nd n nine n ined ini e e in he i
e e e n ed e h gh e
nd in e ing e in n in ndin dingin ed ddiin
e ie he he e he e iie nd
ei i n ed e ing he
n in ndin ding e nding eie ih h
ii e nd e ih n in nd ih
e nding ddiin e ie ih h he h ee
ine n in e ee nedin e ie ih
h ee he n nine n in ee nedin e ie gin
ih h n e he e ne i ed ih
h he g ih ed in nd e h in
e ning e e ed e i e he ing e edine h he
eeen e h he ing ieingienin e n ed he
i e d n ee in e in ed hen
e hn he e nding e in he n hi d ne
d n nd ii e d n
ee in e in ed hen e hn i e he e nding
e in he n he he n e in e ee
h e e e h gie hen e e ie n in in he
he n e e in he eie nin he h n he
n e e in e ie nin e e in
ih he e gi enin he eeen e nd he n e he
he eie nin in n in e indi e h e dn ine
he e nding in in he e gi enin he eeene
he ing. e in n e de nening he e e i
in he e hen n ini e e e e e
h n hi i e ei e he n nine n ined ini
e he e hen e e ie n ine in nd he
n e n in e in e higni n e ih e nd

Trs P } FS PAL FS P NL.



hie g ih n ei de igned ini e i e

e ih e ini g ih ed he
. C . eh ede ied nd n e n e g
ih ine i n ined i i in ih he e ie h ie el
gene e i he n in nd he ee i ided hie ii
n in e in e e ed n in hee ie in eindi edh
h g ih n ed ed hnde n ined ini e ei
e e e he ng he ei e ie he ne g ih
h d e e h in ee i n in e een hee n e
hnded i hein d in ei nin de iedin hi
e he e g ih i gene eie e h i he
n in nd gin he ee i e ided ih he need ii
n ine in e e in hee ie in
A
h ing h i nded n edne i i he he he e
in ing in nd he n ni de e e n he e inde
he he n dieene ih h i dnein ni in h ing h i
n e ge e n e ene hen n h e e ene
i nd ii n e ge e i i h d in ie
he e iii heie e nd he h ine i
in e in ie he nini i nded ine i
nded in ie he n in in he e ie
nd hede niin nd i h nd n e ge e hene e
de hee e nd n e ge e nd ine henee i i de ned
i e e in M
e e n in in nde e e ene n eging
n ie e e ih gene i h  he
e ene n e ge e e i iiede nie i n
h e in ie he in ee e he e ene
n e ge e n de n de eh h h he
e i e in ii e i eie e i in en e
h h _ _ nd e h h in h e
heeei _ h h hi h e iei edin e
_ n di ing iin n ie he e iii he

e ieie e nd

nd hede niin in e

in ie he nin i nd nd hede niin in e
heeei h h geen ghi h d
h ing h n i nded e iien e n ed ne

ii he iin in ing nd he h



in ie he nin i nd hede niin nd in e nd

nd e nded n 1
e h h geen gh
hie hi h ii iie ih h he e in i i gienhee
he e de nenene i e nding de nd
ing e he ndiin ied ih e ie
e ing h e nding
nd i ingin e in
n he he h nd in ie iin he i i ndiin i ed
ih ied in ie
in ie iin he i i ndiin ied ih
nd e eie i
nd
n ie iin i h nd h
in e in ie iin he e nded hen he e
h
in hen hee i he ed e h hee
ei iie h h e i e een gh
he he e nd he h in ie iin
geen gh



h g ing d
e n
ni e i e ee h e
nd e e
g ing
nd
e n
i he
e ien e ne ni e i
h g
e e e in n i nd he i
e g
he i g ing
h he i ei ege
g nd n
h g ing
n i
e ee h
nd e hni e ege
e ee h ene ni
e hni e ege
eenh nen in neene n n i nd
nie ne en n nd
e ein n nd n in ien e
eide eg e ne
in ei n i ndee e
i n ed inge e g
n h

nd

en e

e i

en

inge

iene nd eh

ni e i

nd



e e

en e

ni e

i

nd

ege



