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Abstract

In this paper, we study the solution of the variational inequality KKT systems. A new NCP function
is used to convert KKT conditions of variational inequalities into an equivalent smooth equation.
And a smoothing Newton method [1] for solving the nonlinear complementarity problem of NCP
function is established, and the convergence and local convergence of the algorithm are obtained,
and the accuracy of the theoretical analysis is verified by numerical experiments.
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Table 1. System resulting data of example 1

F 1B BIEER

n 1 Iter Time Error
4 2 3 0.001893 1.00e—5

8 4 4 0.000841 2.00e—6
16 5 5 0.003516 2.00e—6
32 5 8 0.006565 3.00e—6
64 30 10 0.024259 4.00e-5
128 50 22 0.117793 4.90e-5
256 150 30 0.632780 5.00e—6
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