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convergence and local quadratic convergence.

Key—Words: Second-order cone complementarity problem, Smoothing Newton method, Inexact search direction,

Global convergence, Local quadratic convergence

1 Introduction

In this paper, we consider the following second-order
cone complementarity problem (SOCCP) (see, e.g.,
[1]), which is to find vectors (x, 5, p) € R" x R" x R!
such that

reK,seK, <x,s>=0, F(xz,s,p) =0, (1)

where < -,- > represents the Euclidean inner prod-
uct, ' : R* x R* x R — R"*!is a continuously
differentiable function, and

K=KMxK"mx...xK'™
with
n=ny+ng+---+nny

is the Cartesian product of second-order cones. The
set K™i(i 1,...,m) is the second-order cone
(SOC) of dimension n; defined by

K:{

where || - || refers to the Euclidean norm. Then the
interior of the SOC is

intK = intK™ x int K™ x - X int K",

xT; = (xio,:ril) € Rx Rvi—1.
zio — [|zi1| >0

z; = (zi0,zs1) € R x RM1:

mtK™ =
{ Ti0 — szlH >0

and therefore

E-ISSN: 2224-2880

1114

It is easy to verify that the SOC K is self-dual, i.e.,

K=K":={scR": sT0 >0, Vo € K}.

It should be noted that the SOCCP (1) considered in
this paper is one of the most general expressions of
the SOCCP. Actually, if [ = 0 and

F('TvS?p) = f(l‘) - S
for some f : R™ — R", then (1) becomes
reK,se K, <z,s>=0, s= f(x),

which is the form considered by many researchers
(see, e.g., [2, 3,4]), and if | = n and

f(p)—w>

g(p) — s

F(x,s,p) = <

for some f : R® — R™ and g : R — R", then (1)
reduces to

reK, seK, <x,s>=0,

z = f(p), s=g(p),

which was studied by Chen and Tseng [5].

The SOCCPs have various important applications
in many fields, such as management, control, and en-
gineering (see, e.g., [6]). The SOCCPs have been uti-
lized as a general framework for the linear comple-
mentarity problems, the nonlinear complementarity
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problems, the second-order cone programming prob-
lems and so on (see, e.g., [7]).

Recently great attention has been paid to smooth-
ing methods (non—interior continuation methods) for
solving the linear complementarity problems (see,
e.g., [8]), the nonlinear complementarity problems
and variational inequality problems (see, e.g., [9, 10]),
partially due to their superior numerical performances
and theoretical results. Unlike interior point methods,
smoothing Newton methods do not require starting
points and intermediate iteration points to stay in the
sets of strict feasible solutions.

However, to obtain the global convergence and lo-
cal superlinear (or quadratic) convergence, some al-
gorithms available (see, e.g., [9]) strongly depend on
uniform nonsingularity assumptions. Without uni-
form nonsingularity, most smoothing Newton meth-
ods (see, e.g., [8, 11]) need to solve two linear systems
of equations and to perform two or three line searches
at each iteration.

Moreover, most computation work in smoothing
Newton methods is devoted to the computation of an
exact search direction by solving a system of equa-
tions, especially when the problem is large. Even if
a direct method is used to solve the system of equa-
tions, the solution may not satisfy the equations ex-
actly due to rounding errors. These motivate the study
of smoothing methods that use inexact search direc-
tions.

In [12], a smoothing inexact Newton method is
proposed for the Py nonlinear complementarity prob-
lem, which is shown to possess global convergence
and local superlinear convergence.

Motivated by the method in [12], we propose a
novel inexact smoothing method to solve the SOCCP
in this paper. At each iteration, our method allows the
use of the search directions that are calculated from
the system of equations with only moderate accuracy.
Moreover, our method is shown to possess global con-
vergence and local quadratic convergence under rather
weak conditions.

The organization of this paper is as follows. In
Section 2, we review some preliminaries, including
the Euclidean Jordan algebra, semismoothness and
the Cartesian mixed Pp—property, which will be used
in the subsequent analysis. In Section 3, our inex-
act smoothing method is proposed for solving the
SOCCP. Convergence of the method is analyzed in
Section 4. Section 5 concludes this paper.

2 Some Preliminaries

In this section, we give a brief introduction to the Eu-
clidean Jordan algebra (see, e.g., [7, 13]) associated
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with the SOC K™, and the concepts of semismooth-
ness and the Cartesian mixed Pp—property, which will
be used in the subsequent analysis.

For any = (xg,71) and s = (sg,s1) € R X
R"!, the Jordan product is defined as

T oSs= (LETS,LU()Sl + ngl).
We will write 22 to mean z o z and = + s to mean
the usual componentwise addition of vectors x and s.
Then, o, 4, together with
e:=(1,0,---,0) € R"

have the following basic properties (see, e.g., [13]).

Property 1 (/13])

(i) eox=x VYzreR"

(ii) ros=sox Vr,s€ R™

(iii) zo (22 0s) =20 (xos) Vs R
(iv) (t+y)os=zos+yos Vax,s,y€ R"

Notice that the Jordan product ”o”, unlike scalar
or matrix multiplication, is not associative in general,
which is the main source on complication in the anal-
ysis of SOCCPs.

For any = = (z9,21) € R x R"™!, we define the
symmetric matrix

T
Lz:<x0 1 >
1 xol

which can be viewed as a linear mapping with the fol-
lowing properties.

Property 2 ([13])

(i) Lys=xosand Ly s = L, + Ls forany z,s €
R".

(ii) x € K™ & Ly is positive semidefinite, and x €
int K" < L, is positive definite.

(iii) L, is invertible whenever x € int K™ with the
inverse L' given by

-1 1 Zo —af
v det(z) \ —mzy L;g‘r)[—# 965001 ’

where det(x) := x3 — ||21||? denotes the determinant

of x.
We now introduce the spectral factorization of

vectors in R"™ associated with the SOC K™, which
is an important character of Jordan algebra. For any
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x = (xg,r1) € R x R, its spectral factorization is
defined as
T = Alu(l) + )\gu(2).

Here A1, )2 are the spectral values given by

Ai = 2o+ (=1)'z1 ]|, i =1,2,

and u(V, 42 are the associated spectral vectors given
by
() _ %(17 (_1)i HEII) if x1 # 0, -
u’ =49 7 i ) 1=1,2,
5(1,(—=1)'w) otherwise,

with w € R"! being any vector satisfying ||w|| = 1.
If 21 # 0, the factorization is unique.

Some interesting properties of Aj, Ay and
™, 4 are given as follows. Notice that the iden-
tity element e is uniquely identified by its two spectral
values which are exactly equal to 1.

Property 3 ([13])

For any x = (z9,71) € R x R, the spectral
values \1, Ao and spectral vectors uD, u@ have the
following properties:

(i) uV and u? are orthogonal under the Jordan
product and have length 1/ \/5, ie.,

@ = [u®] = 1/v2.

(i) v and v are idempotent under the Jordan
product, i.e.,

u® o y® — g,

u®oy® =@ =12

(iii) A1 and )2 are nonnegative (respectively, positive)
ifand only if © € K" (respectively, x € int K™).

(iv) The determinant, the trace, and the Euclidean
norm of x can be represented in terms of \1 and Ay

det(x) := A1\,
tr(z) := A1 + Mg,
2)|z|* = AT + A3
By using the spectral factorization, we may ex-

tend scalar functions to SOC functions. For example,
we define

2? = N2 + A2u?) v e R,

Since both A1 and As are nonnegative for any x € K",
we define

Vz = vV u + Vu®, voe K™

Semismoothness is a generalization of the
smoothness, which was originally introduced by Mif-
flin [14] for functionals and extended to vector-valued
functions by Qi and Sun [15].
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Definition 4 ([15]) Suppose that G : R™ — R" is
locally Lipschitz continuous around x € R™.

(i) G is said to be semismooth at x if G is direc-
tionally differentiable at x and for any V € 0G(x +
Ax),

Gz + Az) — G(z) — V(Ax) = o(||Axl]),

where OG stands for the generalized Jacobian of G in
the sense of Clarke [16].

(ii) G is said to be p-order (0 < p < )
semismooth at x if G is semismooth at x and

Gz + Az) — G(z) — V(Az) = O()| Az||P).

In particular, G is said to be strongly semismooth
at x if G is said to be 1-order semismooth at x.

A function G : R™ — R" is said to be a semis-
mooth (respectively, p-order semismooth) function if
it is semismooth (respectively, p-order semismooth)
everywhere in R™. Semismooth functions include
smooth functions, piecewise smooth functions, and
convex and concave functions. The composition of
(strongly) semismooth functions is still a (strongly)
semismooth function [14].

Now let us introduce the concept of the Cartesian
mixed Py—property.

Definition 5 (/1]) Define the matrix Q = [A B (]
where A,B € RM™Oxn gng ¢ e RM+HxL
The matrix () is said to have the Cartesian mixed
Py—property iff C has full column rank and

Au+ Bv+ Cw =0, (u,v) #0,w € R,
u=(u1, -, up) € R™ x - x R,
v=(v1,",Up) € R™ X --- X R™

=

there exists an index i such that (u;,v;) # 0 and
(ui,vi) > 0.

Clearly, when m = nandny = --- = n,, = 1,
the matrix () having the Cartesian mixed F—property
coincides with () having the mixed Py—property [17].
Therefore, F’(x,s,p) having the Cartesian mixed
Py—property, which will be adopted in this paper, is a
weaker assumption than the monotonicity assumption
usually used in SOCCPs (see, e.g., [4]).

3 Inexact Smoothing Method

In this section, a novel inexact smoothing method is
proposed for the SOCCP and is shown to be well de-
fined. Our method reformulates (1) as an equivalent
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nonlinear system of equations, and then applies New-
ton’s method to solving the system of equations ap-
proximately.

We firstly recall the following smoothing function
¢: Rx R"x R"— R"™defined by [18]:

Ol z,s) = (L4 p)(a+s)
—V/( =P =5 + 4%,

which is a regularized version of Chen-Harker-
Kanzow-Smale smoothing function [2]. Notice that

3)

Let z := (u,z,5,p) € R x R" x R" x R'. Based on
the regularized Chen-Harker-Kanzow-Smale smooth-
ing function (2), we define

@)

#0,z,8) =0 zxe K,se K.

o= % ) 4)
D (2)
o= (i) e

and
U(z) = |G(2)]

By (1), (2), 3), (4) and (5), 2* := (0,2%,s*,p*) is a
root of the system of equations G(z) = 0 if and only
if (z*,s*,p*) is the optimal solution of the SOCCP
D).

By Theorem 3.2 in [19], we obtain the following
properties of G(z).

Lemma 6 Let G : R, x R — R, x R>* pe
defined in (5). Then the following results hold.

(i) G is locally Lipschitz continuous and semis-
mooth everywhere in R'T2"t Moreover, if F' is lo-
cally Lipschitzian, then G is strongly semismooth on
R1+2n+l.

(ii) G is continuously differentiable at any point
2= (p,x,8,p) € Ryy x R*F with the Jacobian
matrix

G'(z)

et 0 0 0
=| d.(2)  6.(2) ¢y(2) 0

0 Fy(xz,s,p) Fy(z,s,p) Fy(z,s,p)
where

/

Gu(2) = @+ 5 — Ly [~(1 — po? + due),

!

¢x(2)
¢5(2)

(1+ I = (1= p)?Ly,' Ly,
(L4 @) + (1 — 2Ly L,
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vi=xT—S, w:i= \/(1 — p)?v? + 4pe.

(iii) If F'(x,s,p) has the Cartesian mixed
Py—property at z = (p,x,5,p) € Ry, x R>H,
ie, F'(x,s,p) satisfies

rankF, (z, s,p) = , (6)
and
F’(:L‘,s,p)(ﬁ,n,@):(), (5777)7&07 SOGRla
52(617"')£m)€Rn1X'”Xan7 =
there exists an index i such that (§;,7;) # 0 and
(§&-mi) 2 0, (7

then the matrix G'(z) is nonsingular.

Proof. It follows from Theorem 3.2 in [19], Lemma
3.1 in [18] and Definition 4 that (i) and (ii) hold. Now
we prove (iii). Let z := (u,z,s,p) € Ryq x R¥H
be any point satisfying (6) and (7). It is easy to see
that the nonsingularity of F’(x, s, p) is equivalent to
the nonsingularity of the following matrix

) @®)

Now let us show that the matrix J(z) is nonsingular.
Suppose that

J(2)

¢, (2) o(2) 0

F.(x,s,p) F.(x,s,p) Fy(x,s,p)

J(2)(&m, ) = 0.

It suffices to prove (£, 7, ¢) = 0. From (8), we have

(L4 )T = (1= p)2 Ly  LoJ€ + [(1 + p) T+

(1 - W)Ly Lln =0, ©)
and
F'(z,5,p)(&,m.¢) =0, (10)
where

5:(517...

=, ,mm) € R™ x - x R"™.

7§m) GRnl Xoee Xan’

Multiplying both sides of (9) by L,, from the left
yields

[(1+ p) Loy — (1 = p)*Ly)€ 4 [(1 + ) Lo+
(1 - M)ZLJTI =0.
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Thus, we have for: = 1,2, ..., m that
(1= )Ly, Jmi =0,
with
’U—('Ul, ) ) € R" x Xan7
w = (Wi, -, wy) € R™ X R"
Let -
L;: (1 + M)L (1 — M)2va)
Lz‘ = (1 + /’L)Lwi + (1 - N)2va7
fort =1,2,---,m. Since
[(1+ p)wi]? — [(1 — p)?(wi))?
= Ap(l — p)?vf + 4P (1 + p)3e; (12)
€ int K™,

Lemma 3.5 in [2] shows that both L; and L, are non-
singular. It follows from (12) and Proposition 3.4 in
[2] that the symmetric part of L; L; is positive definite.
Multiplying both sides of (11) by &7 L ! from the left
yields

f;,TLZ_lzzé.Z + <£Z7nl> = 07 1= 172? sy I,

or equivalently

& LiLi&; + (&) =

with £, := L;'&. Now let us assume (£,7) # 0.
Then by (10) and assumption (7), there exists an index
i such that (&;,7;) # 0 and (§;, ;) > 0. But since the
symmetric part of L;L; is positive definite, relation
(13) implies

0,i=1,2,.. (13)

7m7

7T7 p—
& LiL;§; =0

and therefore £, = 0. Then & = 0 and since L; is
nonsingular, relation (11) implies 7; = 0. This con-
tradicts (&,7;) # 0. Thus we must have ({,7) = 0.
Since by assumption (6) the matrix FI;(.CL‘, s, p) has full
column rank /, relation (10) implies ¢ = 0. Therefore,
the matrix J(z) is nonsingular. O

By Lemma 6, G(z) is continuously differentiable
at any point z := (u,z,s,p) € Ry, x R>"*! Thus,
for any p > 0, we can apply Newton’s method to solv-
ing the smooth system of equations G/(z) = 0 approx-
imately at each iteration, and make ¥(z) | O so that
the solutions of the SOCCP (1) can be found.

Let v € (0,1) and p1o > 0. Define the function
B: Ry x R - R, by

B(z) := etymin{l, ¥(z)}. (14)

E-ISSN: 2224-2880 1118

Xiaoni Chi, Zhongping Wan, Jiawei Chen

Algorithm 7 (A novel inexact smoothing method)

Step 0 Choose constants 6,0 € (0,1), and pog > 0.
Let Z := (11,0,0,0) € R, x R" x R" x R!, and
20 := (po, 0, 50, o) € Ryy X R*™ ! be an arbitrary
point. Choose v € (0,1) such that yuo < 1/4, and
choose a sequence {ny} such that ny, € [0,0), where
6 €0, (1 —4yuo)/2]. Set k := 0.

Step 1 If U(zx) = 0, stop.

Step 2 Compute a solution Az, = (Apg,Axy,
Asy, Apy) € R x R*™ of the linear system of equa-
tions

G(Zk) + G/(Zk)AZk = Bz + 1y, (15)

where the residual v}, = € R x R¥! sat-

Tk1
isfies ||rg|| < mp min{1, U(zx)}.
Step 3 Let A\, = max{d'| =0,1,2,...} such that
\I/(Zk + )\kAZk) (16)
< [1 =01 —dypo — 2m) Ae] ¥ (25).-
Step 4 Set 211 = 2z + \gAzg, and k .=k + 1. Go
to Step 1.

By Lemma 6, we could show the well-
definedness of Algorithm 7.

Theorem 8 Suppose that F'(x,s,p) has the Carte-
sian mixed Py—property at any point z =
(w,z,5,p) € Ryt x R*™. Then for any k > 0,
Algorithm 7 is well-defined and generates an infinite
sequence {zy, := (p, T, Sk, Pk ) }. Moreover, we have
wi € Ry and 2z, € Q for any k > 0, where

}. 17

o= {
Proof. We divide the proof into four steps.

(i) Itis obvious that g > 0. Suppose that gy >
0. Thus by (15), we get

z = (Maxas7p) € R++ X R2n+l :
p =y min{1, ¥(2)}uo

Then for any « € (0, 1], we obtain

= p + aApy
= i+ o (L5t + )
> + o (—p + ymin{1, U(zg) Hro)

= (1 — @)px + aypomin{l, ¥(z)}
> 0.
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By mathematical induction on k, we have that p;, > 0
for any k > 0.

(i) It follows from Lemma 6 that the ma-
trix G’(z) is nonsingular for any p; > 0, since
F'(x,s,p) has the Cartesian mixed Py—property at
any point z := (u,x,8,p) € Ryy x R* ! There-
fore, Step 2 is well-defined.

(iii) By the Taylor expansion and (15), we have

etktalpg _ q

et [1+ alApg + O0(a?)] — 1

et — 1 4+ ael  Apy, + O(a?)

et — 14+ a (1 — el + Bruo) + O(a?)
(1 —a)(eM —1) + aByuo + O(a?).

_ (18)

Since et — 1 < ||G(z)|| and

(G R + 1) min{1, U(zp)}
(IG(z0) ]| + 1) min{1, | G(zx)[*}

< 2[|G ()l

we obtain from (18) that

(e#kJraA/uc _ 1)2

= [(1 = ) (" — 1) + aBruo + O(a?))?

= (1—a)?(etr —1)* + a?Biud
+2a(1 — ) Brpo(e* — 1) + O(a?)

< (1 - a)(e — 17 + 20Bupio(ch — 1)
+0(a?)

= (1—a)(e* —1)2 4+ 0(a?)
+2ayppett (et — 1) min{1, ¥(zx)}

< (1—a)(e" —1)? + 2ayuo(||G(z1) || + 1)
NG (z)|| - min {1, ¥ (2)} + O(a?)

< (1 —a)(e™ —1)2 + dayuol|G (=) ||
+0(a?)

(1 a)(er

19)

— 1) + dayue¥(zx) + o(a).
From (15), we obtain

D(z1) + ' (2)Azy, = 141,
and therefore

1D (25, + @A zy)]|?

= [|®(2x) + a®’(2x) Azt + O(a?)|?

11 = )®(zx) + argr + O(a?)||?

(1 —a)?[@(z¢)[* + 2a(1 — )| () |

el + O(e?)

< (1= )| ®(zx)[|* + 2am, min {1, ¥(z)}
([ @ (zk)[| + o)

< (1= a)||®(zx)[I* + 2a, min {1, |G (2)[1*}
'HG(Zk))H + o(a)

)

<

(1= a)[|®(z1)[1? + 2ami |G (21) |* + o(cx)

< |
= 1©(21)]12 4 2amp ¥ (21) + o(a).

(1—-«
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Hence, we have from (19) and (20) that

|G (2 + alz) | )

= (e“HO‘A“k — 1) + || ® (21 + Az |)?

< (1—a) (et —1)* + (1 — ) |(z)]”
+dayuo¥(zr) + 2an; ¥ (21) + o(a)

=[1 = (1 —4ypo — 2ng)a] ¥ (2x) + o(a).

Then, there exists @ € (0, 1] such that for all o €
(0,@) and o € (0,1),
Uz, + alzg) < [1—o(1 —4dypo — 2 )] ¥ (2k),

which implies that there exists some A such that (16)
holds. Therefore, Step 3 is well-defined.

(iv) By Theorem 8(i), we have uy € R, for
any k£ > 0. Now, we prove

pe =y min{1, W(zg) }po

for any k£ > 0 by mathematical induction on k. It is
obvious that

Ho > ’len{ly \IJ(ZO)}M(%

since
ymin{l,¥(2)} <y < 1.

Suppose that z; € €. Then it follows from (15) and
(17) that

Prt1 = pg + ApApg
= e+ A (L5 + )

etk etk

> pu + A (=g + v min{1, W (zp) o)
= (1 = Ak + Axypo min{l, W(zy)}
> ymin{1, ¥(zx)} o

> ymin{1, ¥(zk41)}p0,

where the last inequality is due to the fact that
{¥(zx)} is monotonically decreasing. By induction
on k, we have that z; € Q for any £ > 0. This com-
pletes the proof. O

4 Convergence Analysis

According to Theorem 8, Algorithm 7 generates an in-
finite sequence {2y} := {(ux, Tk, Sk, px) } under suit-
able assumptions. Let z* := (u*, z*, s*, p*) be an ac-
cumulation point of the iteration sequence {z;} gen-
erated by the novel inexact smoothing method. In this
section, we establish the global convergence and local
quadratic convergence of Algorithm 7.
For any ¢+ > O and ¢ > 0, let

L,(c)= {(x,s) € R™ . ||®(2)|| < c},
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and forany 0 < p < rand c > 0, let

L(c) = U L,(c).

p<pu<p

Lemma 9 Suppose that F'(x, s, p) has the Cartesian
mixed Py—property at any point z := (u,x,8,p) €
Ry, x R>* and for any p > 0,0 < p < Ti and
c > 0, the set N

Lie)= |J Lulo)

p<p<p

is bounded. Then the sequence {¥(z*)} generated by
Algorithm 7 is convergent. If it does not converge to
zero, the sequence {2} is bounded.

Proof. Since F'(x,s,p) has the Cartesian mixed
Py—property at any point z := (u,z,s,p) € Ryt X
R+ it follows from Theorem 8 that Algorithm 7 is
well-defined.

From (16), the sequence {¥(z*)} is monotoni-
cally decreasing. Then {W¥(z*)} is convergent, i.e.,
there exists ¥* > 0 such that \I/(zk) — U* as
k — oo. If {¥(z*)} does not converge to zero, then
U* > 0. By (4) and (16), we have

i < e — 1<) < /U (z0),

and thus {yy} is bounded. Then there exist p, 7z > 0
such that
O<p<pur<mn

forall £ > 0. Let ¢g := /V¥(2p) and
U L#k (CO)'

plpp<p

L(co) =

It is not difficult to see that (z, sk, px) € L(cp), be-
cause of (xy, si,pr) € Ly, (co). It follows from the
assumption that the set L(cp) is bounded and there-
fore {(xg, sk, pr)} is bounded. Hence, the sequence
{z} = {(ux, zk, Sk, pr) } is bounded. O

To discuss the convergence property of Algorithm
7, we make the following assumptions.

Assumption 10 F'(z, s, p) has the Cartesian mixed
Py—property in the sense that F'(x, s, p) satisfies (6)
and (7) at any point z :== (u,z, s,p) € Ryt X R0+,

Assumption 11 For any > 0,0 < p < 1 and
c > 0, the set

o= U L

p<pu<p

is bounded.
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Remark 12 (i) From Theorem 8(ii), if Assumption
10 holds, the matrix G'(z) is nonsingular for any
2= (u,x,s,p) € Ryy x R¥L. Obviously Assump-
tion 10 is a weaker assumption than the monotonicity
assumption usually used in SOCCPs.

(ii) From Lemma 9, if Assumption 11 holds, the

sequence {z} = {(ux, Tk, Sk, pr)} generated by Al-
gorithm 7 is bounded.

The following Lemma shows that if [ = 0 and
F(z,s,p) :== f(x) — s where f is a continuously dif-
ferentiable monotone function, then Assumption 10
and Assumption 11 hold, and therefore the sequence
{zr} = {(pk, xk, Sk, pr)} generated by Algorithm 7
is bounded.

Lemma 13 Suppose that | = 0 and F(x,s,p)
f(x) — s where f is a continuously differentiable
monotone function. Then forany p > 0,0 < p <t
and ¢ > 0, the set N

L= U Lulo

p<pu<p

is bounded.

Proof. Since | = 0 and F(x,s,p) = f(z) — s
where f is a continuously differentiable monotone
function, it follows from Definition 5 that F’(x, s, p)
has the Cartesian mixed FPy—property at any point
z = (u,r,8p) € Ry, x R*™F!. Then from The-
orem 8, we obtain that Algorithm 7 is well-defined.

On the contrary, we assume that L(c) is un-
bounded. Then for some fixed ¢ > 0, there ex-
ists a sequence {z;} := {(ux, Tk, Sk, pr)} such that
0< 1<y <70, [ @(20) | < . but | (2, 51) | — ox.
By (5), we have

1® (22
= |l f(xr) — skll® + ¢ (ur, Tr, 1) |12
<e.

Then from the proof of Lemma 5.3 in [18], we can
obtain

lim
l(zk,88) | =00

lo(pks, Ty 58)|| = 400,

which contradicts the boundedness of {¢(ux,zk,
sk)}. Therefore, we obtain the desired result. O

Under Assumption 10 and Assumption 11, we ob-
tain the global convergence of Algorithm 7.

Theorem 14 Suppose that Assumption 10 and As-
sumption 11 hold. Then any accumulation point of the
sequence {zy} generated by Algorithm 7 is a solution

of G(z) = 0.
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Proof. By Assumption 10 and Theorem 8, Algorithm
7 is well-defined and generates an infinite sequence
{zr} = {(uk,zk, Sk, px)}. From (16), we obtain
that the sequence {¥(z*)} is monotonically decreas-
ing, denoting its limit by U*. If ¥* = 0, we obtain
the desired result. On the contrary, suppose ¥* > 0.
Then it follows from Assumption 11 and Lemma 9
that the sequence {zj} is bounded. By taking a sub-
sequence if necessary, suppose that {zj } converges to
2% = (u*, x*, s*,p*) as k — oo. Then from the con-
tinuity of G(-) and the definition of 3(-), we obtain
that
lim W(z) = U(z") = [H()2,
k—o00
lim B = f* := e ymin{l, ¥(z*)}.
k—o0
By Theorem 8, we get
0 < ymin{l, ¥(z*)}uo < p*.

It follows from Lemma 6 that G(-) is continuously
differentiable at z* and thus G'(z*) exists. By (16),
we have

lim )\k =0.

k—o0

~ From Algorithm 7, we obtain that the steplength
Ak := Ak /6 does not satisfy Step 3, i.e.,

U (zp+ArAzg) > [1— o1 — dypo — 20e) M ¥ (z1),
which implies

(W (zk + MeDz) — U(z1)]/ Ak

21
> —o (1 —dypo — 2nx) W (2). @

On the other hand, we have by (14) for any k£ > 0
that

= e!*ymin{1, ¥(zx)}po

< |ett — 1|y min{1, ¥(zx)}uo
+ymin{1, |G (z) [} o

< |G (zr)llvpo + vpol|G () ||

< 2yp0|G(z) I,

B tto

and therefore

B o < 20| G(27)]. (22)

From the definition of rj, we obtain for any £ > 0
that
S Mk min{L \I’(Zk)}

< |G (),

and therefore as k — o0,

ek |

lexll < mell G- (23)
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Note that
Jim [z + AeAag) = 2]/ M
= 2G(*) TG (2*) Az*.

Taking the limits on both sides of (21) and combining
(15), (22), (23) and (24) yield

—o (1 —dypo — 2m) ¥ (2*)

< =2G )P+ 2| GE)8 0 + 1G] - [|rx]
< (=2 +dypo + ) ¥(27)

< (=1 +4yuo + 2mk) ¥ ("),

which implies
—o(1 —dypo — 2mg) < (=1 +4ypo + 2nk).

Since 1 — 4yug — 2n, > 0, we obtain ¢ > 1, which
contradicts o < 1. Thus we have ¥(z*) = 0. O

The following results show that our method is lo-
cally quadratically convergent without strict comple-
mentarity assumption.

(24)

Theorem 15 Suppose that Assumption 10 and As-
sumption 11 hold, and F' is locally Lipschitzian. As-
sume that all V- € 0G(z*) are nonsingular. Then the
sequence {zy} generated by Algorithm 7 converges to
Z* quadratically, i.e.,

lzk1 = 2| = O(ll2 — 2*[I*);
moreover,
pe1 = O(up)-

Proof. From Theorem 14, z* is a solution of G(z) =
0. Since V' € 0G(z*) are nonsingular, it follows from
Proposition 3.1 in [15] that for all z;, sufficiently close
to z*,

G (=017 = O(1).
It follows from Lemma 6 that G(-) is locally Lipschitz
continuous and strongly semismooth at 2*, since F” is

locally Lipschitzian. Then we have for all z; suffi-
ciently close to z*,

1G (=) = G = O(llzx = 271,

(25)

(26)
1G(21) = G(=) = G'(21) (21 = )|
= O(|lzr — =*[1%).

Hence, by (14), (15), (25), (26) and (27), we have for
all z;, sufficiently close to z* that

27)

llzr + Az — 2%||
= llze + [G' ()] [=G(zk) + Bz
—H‘k] — Z*H
<G (z) MG (2k) — G(2¥)
—G" (1) (2 — 2) || + Brepo + [Irel]
= O(|lzx — 2*[1?).

(28)
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By the proof of Theorem 3.1 in [20], for all z;, suffi-
ciently close to z*, we have

O([1G(zr) = G(zT))-

By Lemma 6(i), G(-) is locally Lipschitz continuous.
Hence, we have from (28) and (29) that

|21 — 2% = (29)

U(z) =Gz + Azg)|?
= O(sz + Az — 2*||?)
O(|lz1, — 2*[|*)
(IIG(Zk) G
O(¥(2)?).

Then, it follows from (16) and (30) that for all z; suf-
ficiently close to z*,

(30)

Zpp1 = 2k + Azg, (31)

Therefore, we obtain from (28) and (31) that for all z,
sufficiently close to z*,

lzis1 = 2* [ = O(llzw — 2°|1%). (32)

By (14), (15) and (32), we have for all zj, sufficiently
close to z* that

= pg + Apg = Brpio
= ey pol|G (21|12

ME+1

Then from (26), (31) and (32), it follows that

Hk+1 —O(HG(Zk)HQ)
(IG(z1) — G()1?)
(llze — 2*]I%)

(llz—1 = 2*[I)
EHG(Zk 1) — G

v

Y

5 Conclusion

In this paper, we reformulate the SOCCP (1) as an
equivalent system of equations by a regularized Chen-
Harker-Kanzow-Smale smoothing function. Then we
propose an inexact smoothing Newton method to
solve the system of equations. Our method is shown
to possess the following good properties.

o Our method does not have any restrictions regarding
its starting points;

o The method is well-defined, if F'(z,s,p) has the
Cartesian mixed Fp—property, which is a weaker as-
sumption than the monotonicity assumption usually
used in the SOCCP;
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o At each iteration, Newton’s method is adopted to
solve the system approximately, which saves com-
putation work compared to the calculations of exact
search directions;

o The method is shown to possess global convergence
and local quadratic convergence without the strict
complementarity assumption.
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