Operations Research and Fuzziology iZ& 50122, 2019, 9(3), 215-221 Hans X
Published Online August 2019 in Hans. http://www.hanspub.org/journal/orf
https://doi.org/10.12677/0rf.2019.93024

A New Smoothing Newton Algorithm Based
on the New Valued Function for
Second-Order Cone Programming

Xiaojuan Liang
School of Mathematics and Information Science, Guangxi University, Nanning Guangxi

Email: 1533090300@qqg.com

Received: Jul. 15", 2019; accepted: Jul. 30", 2019; published: Aug. 6™, 2019

Abstract

Based on the Fischer-Burmeister function, a new Newton method is proposed for solving the
Second-order cone programming. This algorithm adapts a new smoothing value function and
proposes a Newton equation with disturbance to gain the search direction. Under suitable as-
sumptions, we prove that the proposed new method is globally and locally quadratically conver-
gent.
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