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We present an algorithm for the solution of general inequality constrained optimization problems. The algorithm is based upon an exact penalty function that is approximated by a family of smooth functions. We present convergence results. As numerical examples we treat state constrained optimal control problems for elliptic differential equations. We also compare the established results with existing methods.

我们提出一个一般不等式约束优化问题的求解算法。该算法基于一个近似于光滑函数族的精确的罚函数。我们提出收敛结果。以其作数值例子，我们处理椭圆微分方程中的状态约束最优控制问题, 并对既定结果与现行方法进比较。
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