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Abstract

A popular approach to solving the nonlinear complementarity problem (NCP) is to reformulate it as the global minimization of a certain merit function over $\Re^n$. A popular choice of the merit function is the norm squared of the Fischer-Burmeister function, shown to be smooth over $\Re^n$ and, for monotone NCP, each stationary point is a solution of the NCP. This merit function and its analysis were subsequently extended to the semidefinite complementarity problem (SDCP), although only differentiability, not continuous differentiability, was established. In this talk, I'll talk about the extension of this merit function and its analysis, including continuous differentiability, to the second-order cone complementarity problem (SOCCP). The analysis exploits properties of the Jordan product and spectral factorization associated with the second-order cone.
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