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Abstract: Based on the

programming algorithm, a class of active set methods for

sequential quadratic

solving real symmetric complementary eigenvalue
problems is constructed in this paper. By designing a
special strategy with the active set index selection, the
iterative sequence generated by the active set method has
and the

convergence of the method is theoretically proved. The

the characteristics of monotonous decline,

numerical experimental results show that the method is
effective and superior to built-in algorithm of MATLAB in

complementarity and iteration time.
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3 0. 000 890 71 4.7539 X10°° 0.023 004 8 1.1015 X10°° 0. 006 316 8 8.5527 X107
4 0.003 668 109 6.5137 X10°° 0.021 788 8 1.1383 X10°° 0.005 014 8 7.567 4 X10°®
5 0.002 325 185 4.9280 X10°° 0.024 468 8 2.097 6 X10° 0. 005 053 8 1.587 3 X10°°
F2  BEHLARE 500 Bria R SIES R LS
Tab.2 Comparison of numerical results of randomly generated 500th order problems
N BAS SQP(Q) SQP(1)
Sy N—— RE——
e CPU{THf IT H CPUizfTH} IT H CPU{THf IT H
[E]/s [8]/s [E]/s
1 0. 647 598 775 4.5051 X10 ° 0.328 313 10 6.4795 X10 * 0. 243 969 10 1.7192Xx10°
2 0. 765 895 903 4.9027 X10° 0.337919 10 8.7005 X10* 0. 250 600 10 1.3089 x10?
3 0. 825 336 969 5.9713 X107 0. 347 302 10 4.1314 X10°* 0.227 094 10 1.9367 x10°°
4 0.092 072 100 4.9265 X10°° 0. 366 384 10 9.9214 X10° 0. 298 834 10 1.7451 X10°?
5 0. 265 748 298 2.3434 X107 0. 358 240 10 2.5199 X10 * 0. 232 598 10 1.2237 X10°°
R3 BENLERAIL 000 B i) RSB 45 R EL IR
Tab.3 Comparison of numerical results of randomly generated 1000th order problems
Sy BAS SQP(Q) SQP())
1% CPUBFFMEl/s 1T H CPUZFHN]/s 1T  H CPUZFFM /s 1T H
1 6. 687 324 1360 8.9178 X10 ° 1.444 580 11 0.002 1 1.764 132 10 2.2729 X107
2 0. 503 070 103 4.8087 X10°° 1. 460 458 10 0.0012 1. 650 242 10 2.7886 X107
3 5.928 741 1197 8.3514 X10°° 1.426 617 10 0.002 5 1. 347 867 10 1.9597 X107
4 8.955 474 1812 1.1411 x10°* 1.442 109 10 0.0011 1.861 311 10 2.9464 X107
5 6.787 376 1353 9.1386 xX10° 1.468 115 10 0.0021 1.632 466 10 1.9453 X107
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