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LINEAR COMPLEMENTARITY PROBLEM AND
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Abstract: A new method is proposed for the linear complementarity problem (LCP). First

we reduce the LCP into a multiobjective optimization problem (MOP), and we define zero-efficient

solution based on the efficient solution to MOP. Then we indicate that zero-efficient solution to

the MOP is also the solution to the LCP. Finally some solvable and unsolvable LCP examples are

transformed respectively into MOP and solved by minimax method. Numerical results indicate

that the proposed method is effective, which improved numerical results in [19].

Keywords: linear complementarity problem; multiobjective optimization problem; mini-

max method.
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