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Abstract

T“ linear complementarity problem ισP(4,9)WhiCh COnstts of ind‐
ing an ral vector z c Rn such that

AZ+9≧ 0,

Z≧ 0,

ZT(■Z+9)=0,

where A c 2・ Xn and c cコr are giVen teal matrix a・ nd real vector r●

sp∝tively.Whenス is a P‐ matr破,LCP(A,9)iS a NP― complete prob‐

lem. Some traditional dilでЮt methods fbr solving the above problem need

∬総鳳t酬 証瞥驚躍篭::Ъ撃(窮・謝猟
aP‐matrix.The maximum computational∞ mplexity for proposed algo―

rれhm is not more than O(2・ )whiCh iS the possible smallest computational
∞mplexity And the attrage computational complexl,y fOr prOposed al‐

gO五thnlお not more than O((3)れ )・
The prOpOsed agorithm has simple

structure and can be implemented ettily.

Keywords:LineatF COmplementaFity problem)R∝ ursitt algorithm,

P―matrix,Computational complexity.

l lntroduction

We know that the followitt Lillear Complementarity Problem ll1 0tten appears

in fldds of the mtthematical progr3・ mming.

LCP(■ ,■):Letス ∈Rη
X“ arld 9 c Rれ ,6nding one or all rett vectors z with

Satお取ing

スZ+9≧ 0,

z≧ 0,               (1)

ZT(■Z+9)=0・

The practical importance of the LCP is evidenced by the fact that linear

p■Ogramrllling problems,convex quadratic progranllning p■ oblelns,and problems
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