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Abstract: Since the complementarity problem is proposed, people have done series of research, propose alot of
efficient algorithms, more used methods are projection method, interior-point method, smooth (honsmooth)
Newton method, etc. In this paper, complementarity problem is convert into unconstrained optimization by using
Fischer-Burmeister function, then unconstrained optimization is solved by modified generalized quasi-Newton
algorithm. the improved algorithm has good numerical results verified by numerical experiments.
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Table 1. Effectiveness of the algorithm
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(10,05,10,1)" (1.0000,0.0000,3.0000,0.0000)" 26 6.5622e-013
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