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Abstract: This paper proposes a modified Levenberg-Marquardt algorithm with BFGS update
formula. Our algorithm converges globally to an optimal solution and the convergence rate is
quadratic. Moreover,it has better efficiency for solving large-scale problems. Numerical results
show that this algorithm is promising for solving large-scale absolute value equations prob-

lems.
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Table 1 Numerical results

Dim Tterioal Cputime ol ()ptmvmg(»

500 59 1.456425e¢+02 2.573539¢—10
1000 59 6.337541e+02 3.963551e—10
1500 63 1.556172e+03 1.288582¢—09
2000 55 2.260922e+03 1.869581e—09
2500 64 4. 888463e+03 2.653575e—09
3000 64 7.682067e+03 1.955933e—09
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