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Maximum entropy Newton method for absolute value equations

DENG Yong-kun, WANG Hai-jun, ZHANG Ping
(School of Sciences, China University of Mining & Technology, Xuzhou Jiangsu 221000, China)

Abstract: Aimed at the solution to the absolute value equations( AVE) Ax — |x| = b, this paper proposed a new method for
solving the AVE under the condition that all singular values of A exceed one. First, using the maximum entropy function,
transformed the AVE into smooth nonlinear equations. Then used the maximum entropy Newton method to solve this problem.
Numerical results indicate that the method is feasible and effective to AVE.
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