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Abstract

A new smoothing inexact Newton method is presented for solving the second-order cone pro-
gramming. At each iteration, the method uses an inexact Newton method to solve the system of
equations, which saves computation work of smoothing Newton methods. Under weak assump-
tions, our method is proved to have global and local quadratic convergence. Numerical experi-
ments indicate that the proposed method is quite effective.
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Table 1. Numerical results of Algorithm 3.1

=1 BEEIHMBESER

n m AIT ACPU MHK
100 50 5.7 0.07 3.056(~7)
200 100 5.6 0.41 9.813(-7)
300 150 5.8 1.12 6.251(~7)
400 200 6.0 2.77 1.019(-7)
500 250 6.2 5.11 8.702(-7)
600 300 6.1 8.98 2.313(-7)
700 350 6.5 15.43 2.691(-7)
800 400 6.5 21.73 4.101(-7)
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