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B A wCP A4 F ={(2.s5,y) € REXRIXR" : Pr +Qs+Ry=a ) B 730 F* ={(x,
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pla) =e"[(xs —w) Far]/n+a*Ax"As/n > e [ (x5s —w) —
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| (—a?Azxds)” || = [ (culade —h(a))™ || +a* | (Azxas) . (15
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A XA 2 (a)sa) —w =0 —Bepla) > 0, HMER 1 WHF(x(a).s@),y(@)) € F°,#mE 2
(x(a@)ss(a)syla)) € N(z,p3).

=0, a7

By —a (5B +ndp/4 = frp —

RE2 W= 1/2.0 = 1/3.WEE 1 5 L% 4&()(n1n”“1¢jm§@¢

R ida=4pc/(n +5p0). M 4, @ 1 FAPKITHE AR Q) L5 4 (o) < p (@)l (10) 7T
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Path-following algorithms for monotone weighted complementarity problems

Han Ping. Liu Changhe, Shang Youlin

(School of Mathematics and Statistics, Henan University of Science and Technology,luoyang 471023, China)

Abstract : Weighted complementary problem is a generalization of the linear complementary problems, and has important
application background.In this paper, we analyze the center path and its neighborhood for weighted complementarity problems.
and propose a path-following algorithm for the monotone weighted complementarity problems based on the new defined neigh-
borhood.Given a point in this neighborhood as the starting point. we prove that the iteration complexity of this algorithm is
OnL).When the weight vector is equal to zero vector, the center path and its neighborhood are same with the definition in lin-
ear complementarity problems, and our algorithm becomes the path-following algorithm based on wide neighborhood for linear
complementarity problem.

Keywords: monotone weighted complementarity problems; path-following algorithm; central path; wide neighborhood;

polynomial complexity
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