Journal of Computational Mathematics 1998 16 (1): 040-050 ISSN: 0583-1431 CN: 11-1914/R

¥ REThRE
AIAE R
A PENALTY TECHNIQUE FOR NONLINEAR ¥ Supporting info
COMPLEMENTARITY PROBLEMS » PDF(OKB)
F[HTML 4= 3] (0K BY)
» 275 30k
. s o k55 5 I 15
Wk H 9 1995-3-20 B[R H M M4 kA I B3z H ) b S HERE T K
EES P AR 548
A Skt
SR F RG]
F Email Alert
b 30
A PENALTY TECHNIQUE FOR NONLINEAR b S
COMPLEMENTARITY PROBLEMS *@%
5 5
Dong-hui Li,Jin-ping Zeng r AT B AR
AR SCAE A DR SL H

Department of Applied Mathematics, Hunan University, Changsha, China

Abstract In this paper, we first give a new equivalent optimization form to
nonlinear complementarity problems and then establish a damped Newton
method in which penalty technique is used. The subproblems of the method
are lower-dimensional linear complementarity problems. We prove that the
algorithm converges globally for strongly monotone complementarity
problems. Under certain conditions, the method possesses quadratic
convergence. Few numerical results are also reported.
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