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Abstract

Based on the Fischer-Burmeister function and the Natural-Residual function, a new smoothing
Newton method is proposed for solving the second-order cone programming. This algorithm
adopts a Newton equation with disturbance to gain the search direction. Under suitable assump-
tions, we prove that the proposed method is globally and locally quadratically convergent. Finally,
some numerical results are given.
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Table 1. The numerical experiment results of the algorithm

# 1. BEMBEEER

Bk 4.1 32[13]

n m 1T CPU (s) IT CPU(s)
20 10 9 0.05

50 25 11 0.07

100 50 11 0.12 9 0.11
200 100 11 0.16 9 0.53
300 150 12 0.80 10 1.15
400 200 14 1.60 10 2.55
500 250 14 3.08 10 6.13
600 300 14 534 11 9.74
700 350 14 731 11 18.93
800 400 18 12.86 11 22.74
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