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Abstrac t: A nonsm ooth New ton� sm ethod fo r non linear sem idefin ite programm ingw as d iscussed by using 4- tenso r analy-

s is. The locally quadra tic convergence fo r this nonsm oo th New ton� s m ethod w as also established.
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[摘要 ] � 通过 4-阶张量分析讨论了一类针对非线性半定规划的非光滑牛顿法. 并给出了这种非光滑牛顿法的

局部二次收敛性.
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of �
*

is equ iva lent to the sel-f ad jo in t positive sem ide fin ity ofD
2
X L ( Y

*
). Furthermore, the relations ( 1) � ( 5)

� ( 6) com e from [ 4] .

From the conversiona l loca l quadra tic convergence analysis of nonsmoo th New ton�s method, w e have the

follow ing conclusion ho lds.

Corollary 2� Let Y
*

be a so lut ion of optim ality condit ions ( 2) . IfD
2
XL ( Y

*
) is sel-f adjo int positive sem-i

definite on S
n
and one condit ion in Corollary 1 ho lds, thenA lgorithm 1 is loca lly quadrat ically convergen.t

3� Conclusion

In this paper, w e discuss a non-smooth N ew ton�smethod in [ 4] fo r non linear sem ide fin ite programm ing by

use o f 4- tensor analysis. The convergence result ofA lgorithm 1 is a lso estab lished.
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