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A New Class of Merit Functions for SOCP and the Global Error Bound

LIU Xian, LUO Honglin
(College of Mathematics Sciences, Chongqing Normal University, Chongqing 401331, China)

Abstract: In this paper, based on the generalized Fischer-Burmeister function, a new class of merit functions for second-order cone

programming (SOCCP in short) is introduced which is ¢, (x,y): :% I Czoy)o [I2 +% o, (xsy) I 7y where a>1,p€ (1,00),

Under the assumption of F is strong monotonous, it is verified that the proposed new kind of merit functions provide an error bound

for the SOCCP and possess level boundedness.

Key words: second order cone complementarity problem; merit function; error bound; level boundedness
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