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NEW QUASI-NEWTON'S METHOD BASED ON FOUR-ORDER TAYLOR
SERIES EXPANSION FOR MULTIOBJECTIVE OPTIMIZATION

WANG Fei-fei, XU Er, ZHAO Jin-ling
(School of Mathematics and Physics, University of Science &Technology Beijing, Beijing 100083, China)

Abstract: The new quasi-Newton’s equation is applied to multiobjective optimization, which is derived by using

the four-order Taylor series expansion. The improved method for multiobjective optimization without constraints

is presented, which is called M-TBFGS algorithm. Furthermore, its global convergence is proved. Under the

Wolfe line search, numerical results also show that the proposed method is correct and efficient.
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Table 1 The iterative situation of examples
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