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Inexact modulus method for linear
complementarity problems
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Abstract:

By reformulating the large sparse
linear complementarity problems
as implicit fixed-point equations, a
class of modulus-based matrix
splitting iteration methods was
established. This type of methods
generalizes the classical modulus
method and those modifications iIn
our paper. In this talk, we present an
Inexact Iteration process for these
modulus-based methods. The
convergence property Is analyzed
when the system matrices are
positive-definite matrices and
H+-matrices, respectively. Numerical
results show that the new methods
are feasible and efficient under
suitable conditions.
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