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B @k — w™ (j — oo) Al wh — @% — 0 (k — o), XMEEM e > 0, FAEEH L > 0, 15
€

[l =, < < (5.11)

2

Ha]kj _wOOHR <
FAVE > 1, B (5.11) Al
o= < =+ i =] <
XY FA {wh} WEE SMVI (Q, F) HIff w™ iEE.
6 WESW

T %5 LQP-ADM JRA BRI BUERIN, ) Matlab 3K gafE KB AT A S 58, BT
FEF1E Windows 2007 &4t N7, HREXFE—AMEAL A min {ch |z € Q1 NQy } , Horp

={z e R"[[lz]| <},
Q={z R ||lz—b| <r}.

N T ARUE R R ATAT Y, ||b]| < ritro D200 2. EEUNIEH 7,=0.5 ||b]| , 72=0.6 ||b]|.
FINHERNAS &y, T _Eol e e A 5 i T 20t

minc’z st. z+y=b,x € B,,,y € B,,,

Hrb B, FonBELANE S N r 1.
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FAE W bk R ) R A ] o) B e MR L R I AR AR R R, B4R — R wr € Q,
Wi (u—u?)" F (u*) >0, Vu € Q, Hrf

U= (a;,y)T,F(u) = (C,O)T,Q:{(x,y) |vr € B,,,y € B,,, x+y=>}.

FEFE S0 h, BB AAEAR A w0 = (20,90, 00) S~ a® = (1,17, »° = (1,17, A = (1,1)7,
“YEF A ¢ MITCEBENLA TR (—20,20), —4EF R b T ERENLARTE (0,20). 45 5E iR
1

N ¥ 1 2
FRte =100 28 = pp = 5, ARERIEREH = | |

BT AR c 5HE b Mo R AR, B GEAT LQP-ADM R & 5ER G AL
I ANEE SR RFRASH 7], AE2 A 242 S S i) O B E A2 —Bu. TG I, W2 iz
PRI I =R —— & 1. B 2 58 3 k. NZ=HEMH, « 5 X fidiéas
FE—FEI, AR B AR B I — AN B R S — o BV, B y S A
AFE, B 1y B EREE A WEACE R R, B 2 RN, T 3 A
ARG — AN, RIS 2% 5 B Sk S SSGE FEAR R, B L LQP-ADM VR & 5E2R A 7]
A SMVI(Q, F) Mg sim, W20

K H H I H H H H
02 1] 02 04 0.6 0.8 1 1.2 14

B 1 R s st 26 1

H H H H H H H H H
05 0% 06 065 07 075 O0& O0A 09 095 1

K 2: TR s St 25 2
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A MIXED ALGORITHM FOR SOLVING SEPARABLE

VARIATIONAL INEQUALITIES WITH LINEAR CONSTRAINTS

ZHANG Cong-jun’, LI Sai!, LU Li-xia !, WANG Yue-hu?
(Z.School of Applied Mathematics, Nanjing University of Finance and Economics,
Nanging 210023, Chz'na)

(Q.School of Management Science and Industrial Engineering,

Nanjing University of Finance and Economics, Nanjing 210023, China)

Abstract: In this paper, we study large-scale separable variational inequality problem with

linear constraints. Also, we propose a new alternating direction method which is based on the
logarithmic-quadratic proximal method. By this method, we have nonlinear equations instead of
sub-variational inequalities and it solves structural variational inequalities quickly. Meanwhile,
mappings are monotonous and the solution set of the original problem is non-empty, we prove the
new algorithm’s global convergence, and the algorithm is effective and feasible.

Keywords: variational inequality; alternating direction method; global convergence
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