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A SMOOTHING LEVENBERG-MARQUARDT METHOD FOR F,
NONLINERA COMPLEMENTARITY PROBLEM
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(1. Dpt. of Mathematics and Computer Science, Wuyi University, Wuyishan 354300, China)
(2. Mathematics Teaching and Research Group, Yulin No.12 Middle School, Yulin 537000, China)

Abstract: In this paper, we study a Py nonlinear complementarity problem. By using the
techniques of trust-region, we acquire a smoothing Levenberg-Marquardt algorithm for nonlinear
complementarity problem. Under suitable condition the gobal convergence properties of this
algorithm are proved. With the local error condition, the local superlinear convergence of this
algorithm is also obtained. This algorithm is efficient by the numerical experiments.

Keywords: nonlinear complementarity problem; the method of Levenberg-Marquardt;
global convergence; local convergence
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