I Hes A 35, 55 26 8 55 8 (2005 4 8 H) L FH A0 R ) 2 G 2 o
Applied Mathematics and Medh anics =R OH WA R

1 1000.0837(2005) 08_0983_09

&, BRERK

(WS REE BTl B R, WPEATRE Ry 010021)

(KB4 %)

i SN o IAME B8 ) — SO (B BR B, WIS T AT R AR — MRG0
fERR 2 Z R EOE U 8 BB RIFRIROr e 2T o 45 7SR EAE 2R3 0 AN S5 0 — A E
JERWURE, ARSI I 26 AF R, UE W] T 50010 A JR W Sk A ) 0 R WS S R, DA P R AR 2 3R
B ANEXKA RPN BB SIS KR T 50 S 2 e 1k fg

MARBIAEX; RS  #LE s AR

0211 A
5 E
WX R,F:X R, ZBHAREXICHVIX,F)] Z¥:Kx X, f#
F(x)'(y- x) 0, y X (1)
Fesidh, 24 X = [a, b= {x R'l ai xi byi N}Eﬁ,%le(X,F)%%ﬁﬁé@%ﬂ%ﬁK
st @l Viga b, F) 3N = {12 .nfai R {- .6 R {+ ). Ha<

bi,i N EWNEAD N BB a= 0b=+ ,WVIia, b, F) Wit AL 4 )8
NCP(F):3Rk x R", fifi
x 0 F(x) 0, xF(x)=0

PSR, BB L o S RIS BRR B 2 Y Vica, b, F) BINCP(F ) $UEARVER
Brgc Bl Tz em s

KRIEVI(a, b, F) I0—REBER PR B SN AR B (x) = 050EL
RRALI B mine 0 (x) KR, b R R (x)= 05VI(a b, F) R i
BREL (x) A VI(a, b, F) PN ERE, B2 (x) O0H (x)= 04HMNYx 2V a,
b, F) (ff  IEERIMMICEME T Vi(a, b, F) BTS2 ME KRBT Y, —fk, X840 H H%
Jer BIRARLEE HREAL  (x) = O FOF/ 3Rl G B, G oR R B W, AR
AL (x) FOREAR T L R AR

200312 08; 20050310

o A SRR 75 7 A O A RV 22 iRl B8 B I A (FON [ 2002] 123 5)

51962 ), 5, B RIE N, B, R (I RN B R il N 5 oK A B
B R, WA EERE, 010062; Tel: + 86_471 6575425; Fax: + 86.471_6575877; E_mail: Ulji@

mut. edu. cn)

988



5 5 F B B K 989

ASCHERI VI(a, b, F) OGN ERE (x) BEW IR () SRR AR
TS E I ER BN, (x) ARG AR LR RS, H9F NPo_tk#Hf a, b]
BREHRERAUE AT € 82 Vi(a, b, F) BIf#; () (x) WMIERIEFERH, ()
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(6/2,0,0,1/2)", F(x" ) = (0,2+ J6/2,0, 0", x HIBMME x~ FAEBfE

3 3
[a.b] x° x* F(x") F o H(x*)
0 0. 500 000 ~ 3,75 001
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e 05 0. 000 000 3,224 744 6 -
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New Simple Smooth Merit Function for B ox
Constrained Variational Inequalities and

Damped Newton Type Method

Ulji, CHEN Guo_qing
( Department of Mathematics , College of Science and Techn ology , Inner Mon golia
University , Hohhot 010021,P . R . China)

Abstract: By introducing a smooth merit function for the median function, a new smooth merit fune-
tion for box constrained variational inequalities ( BVIs) was constructed. The function is simple and
has some good differential properties. A damped New ton type method was presented based on it.
Global and local superlinear/ quadratic convergence results were obtained under mild conditions, and

the finite termination property was also shown for the linear BVIs. Numerical results suggest that the

method is efficient and promising.

Key words: box constrained variational inequality; global convergence; local superlinear or quadratic

convergence; {inite termination property



