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An inexact smoothing Newton algorithm for
the second-order cone complementary problems

XUE Wenjuan

( School of Com puter and Information Science, Fujian Agriculture and

Forestry University , Fuzhou 350002, China )

Abstract: To solve the second-order cone complementary programming problem. we construct an inexact
smoothing Newton algorithm. Under some proper assumptions, it proves that the proposed algorithm is
globally convergent and any accumulation point of the generated sequence is a solution to the second-order
cone programming. The numerical experiment shows that the proposed algorithm is effective to solve the big
second-order cone programming.
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m n CPU-time/s iter
100 300 0.129 084 2
200 600 0.694 650 2
300 900 5.040 654 3
400 1200 8.509 695 2
500 1500 15.830 116 2
800 2000 39.793 548 2
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