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This paper presents a new framework of using exact-penalty function method for solving general (not necessarily convex)

nonlinear programs. This class of methods solves at each iteration a convex quadratic program with quadratic constraints.

The focus of this paper is to analyze the global convergence property of these algorithms. We show that for each algorithm

in this class, no matter where it starts, every accumulation point of the sequence generated by it is a good approximation

to the solution of the nonlinear programming problem. (Received August 17, 2004)
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