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ON THE FINITE TERMINATION OF THE
DAMPED-NEWTON ALGORITHM FOR
LINEAR COMPLEMENTARITY PROBLEM

SUN DEFENG HAN JIYE ZHAO YUNBIN

(Institute of Applied Mathematics, the Chinese Academy of Sciences, Beijing 100080)

Abstract In [2], Harker and Pang proposed the following open question: whether or not
the damped-Newton algorithm for solving the linear complementarity problems is finite if it
converges. This paper gives an affirmative answer to this question. Moreover, a new finite
termination algorithm for solving general linear complementarity problems is developed to
avoid the possibility of the non-convergence of the previous damped-Newton method.

Key words Linear complementarity problem,; damped-Newton method,
finite termination, B-differential



