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B BT AKBTEBEIREANFRN—REBBAREE, AEEBNEBHTEAT
BRI, TN ERTURAAERR - P b — 2SR 2R Kt

EXER:E-ARFBERRRBS A - KE

PESES:0177.91 NERRED: A

BiE, X[ LINBT -85 3 MAELHEFHY B—REAAEL, HAAREETEI MR
Fi R IR B8 & Lipschitz BEERIAMH T AH T —REX XY B—BRESAEXREH R ENRE. I
AR SCRR [ 1] BT MY B — R A SR Bl - R EHTTAREZEITE SR T — KK #
¥ B—REAAER W TN—R E RS E S B P k[ 1-3 ] BT M BEEE D Rl ; R i BT 4R
MBS RTE 3 MNME T EMIRH X Lipschitz LRI Al

#% H B—A5E Hilbert 25 [8], KN RAEESH A, DR - | KR2—"HPRESHLE &T,
g, h: RS EEEY B—MREFAERX B R ueH,h(u) eK,s. t:

< Tu,g(v) ~h(u) >=0,Vv e H:g(v) € K (1)

EX1 Vx,yeH, KBS T:H-R:

(1) r - BEAER, MBEAEEREE >0, FB(Tx-Ty x—y) =rfx-y |~

(2) y - B, MRFEER y >0, 88 (Tx-Ty,x-y) =y | Tx-Ty | .

(3) (y,r) - WAMEREI, MR y>0,r >0, B (Tx-Ty,x-y) = -y | Te =Ty | " +r | x-
y %
BT y =0, Bt T HLE r - SREBARAG; Ik (y,r) - MASh3R B BLSTR H r — SRS TR B 5T B — M SH
BRA r - BEAPE(y,r) - AR

(4) p-Lipschitzian JESEH), NRFEE R u >0, 7 | Tx-Ty | <p |-y |  BRXERT <Tx - Ty,
x-y><pla-y|”

BIE1™ Bkl 0 IR R3ANERTEFS, BFHRE TENE S 0, (1 -1',)d, +b,
+c¢' ,¥n=0(HP,t' e(0,1),>7 ', =0 b, =0(t/ VAT o¢' ., <% ) A a' ,—0(n>x).

gl 2" weH:h(u) eKBRY B—BENSAERN B KR, YN ueH:h(u) eKHR:

h(u) = P,[g(u) - pTu] (2)
Hep P, RBEET >0 B AT MHEXQ) SR TEA:
u=u-h(u) +Pg(u) -pTu] (3)

FIRAARSEAR(3) FEE M- EZTTT, TS B FRERIE (1) MEREE:
Bl NTEBAEW uweH, HUTERERITE u,:
u, = (1 =b)u, +b,{u, -h(u,) +Plg(u,) —pTu,]} (4)
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Uy = (1 -a,)u, +a,iv, —h(v,) + P,[g(v,) ~pTv,]} (5)
H1,e,,b,[0,1](n=0,1,2,--).
FE1 %b, =08), Bk 1 BIESFRICR 1) Frig B 3. 1
TEHEERE 1 BaE.
FE1 BEueHZEE) MR, u, REED | BRMKEMRE WFR T.:HoH 2 (y,,r) - Hib5RE
0 w,-Lipschitzian FELEWS ;0. H—H & (y,,r,) — #ATIRFIF w,-Lipschitzian EEMES ;h . H-H B (y,,1;) -
PARIR M FN o, -Lipschitzian FEGEBLET ; F5) a,,b, € [n=0,1, - 1 HWE KM S 0a, = . I0F.

T _3"”‘% < V Cyw _r')#z_k(z ~ ki Sy 1) > VE2 =Rk < 1 (6)
My 1
He k= Jl +2y,us = 2r, vl + «/l + 29,2 =2r, +p,§,ﬁ!ﬂ}_ifgun =u.
WA BueH REEE(L)K#,MEX(3)HE:
u=(1-a)u+afu-h(u)+P[g(u) -pTul} (7
u=(1-b)u+b{u-h(u)+PJ[g(u) -pTul} (8)
H,a,,0,e[0,1](n=0,1,) REH
HRGS) (M UEBREET P, WY HHH .
N =ull =1 (1 -a)u, +a,iv, -h(v,) +P,[g(v,) -pTv,]} -
(I -a)u-a,fu-h(u) +Plg(u) -pTul} | <
(1 -a,) |, -ull +a, v, —u - (h(v,) ~h(@)) || +a, |Ple(v,) -pTv,] - P,[g(u) -pTu] || <

o

(1~a,) lu, -u| +a, v, -u~-(h(s,) -h(u)) +a, | g(v,) -g(u) -p(Tv, - Tu) | <

(1-a) lu, -ull +a,]v, -u~-(h(v,) =h(u)) | +

a, || v, —u - (g(v,) -g(w)) || +a, v, ~u=-p(Tv, - Tu) | (9)
BA T R(y,,ri) - BASSRHIFT w, ~ Lipschitzian FESEMLST, AR 4 di#A IR I Lipschitzian HELEHE A ;

lv, —u~p(To, ~Tu) |* = ||o, ~u|® -2 < Tv, -Tu,o, —u >+p" | To, - Tu|* <
lon —ull® =200 =y, | To, = Tu | * + 1, v, ~u||®] +p* | Tv, - Tu|® <
lon =ull” +20ypi o —ull® = 20r, 0, —u||® +p%l o, —u|? =
[1 +2py7 - 2pr, +p°ui] [|v, - u |’ (10)
I, B g (v, ,r,) — PASBIRAIAN p,-Lipschitzian ZEGEWLST, b £ (y,,r,) - HA MR $IF0 w,-Lipschitzian ¢
B, A
o, —u-(g(v,) —g(u)) > < [1+2ypl -2r, +43] v, —u|® (11)
o, —u = (h(v,) —~h(u)) |* < [1+2ypd -2r, + 3] v, —u |’ (12)
m=(9)(10) (11) (12) , % :

“ un+1 -u” s (1 _an) ” u, —u” +an{'\/1 +27Wv§ _2r2 +#‘§ + */1 +273#‘§ —2"3 +#‘§ +

V1 + 2yl = 2pr, + g%} o, —u| =
(1-a,) |u, —u] +a,(k+t(p)) ||v, ~u]| =

(1-a,)u,-ul +ab|v, -ulj (13)
HeA,1(p) = V1 +20y7 =2pr, +p°7 k= 1+ 29,44 + /1 + 2yl —2r, 442, 1561 (6) TS, BAR
0 =k+t(p) <1 (14)
(=] B AT

lo. ~ull <(1-8,) llu,~u| +6,0(u, -ul| <
[1-6,(1-0)]llu, ~u| < [lu, -u] (15)
H(13) (15) A5
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Dot =u < (1 -a,) luy -l +a8)u,-ull =[1-a(1-6)]]u-u]  (16)
ER(16) 5,4 0, = [, —u | ¢, =a,(1-6),b', =0,¢', =0, EFH | BRANT, EMNBHHKE
BIAAAE, BT 1, | u, - | —0(n—w ), Bllimu, =u
W2 BT ICRRD L] A 3. 1 Mgk, EDIESCRRT 1) MR 3. 1 3R SR HEURSE AT
B

BEH
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Predictor-Corrector Algorithms for Extended General Variational Inequalities

YAO Li
(School of Mathematics and Statistics , Chongging Technology and Business University , Chongging 400067 , China)

Abstract: In this paper,we suggest and analyze a predictor-corrector projection iterative method for extended
general variational inequalities. We also study the convergence of the new iterative method under much weaker
conditions. Our results can be viewed as a novel and important extension and improvement of the previously known
results .

Key words ; variational inequalities; strong monotone; relaxed coercive; prediction-correction

BERE - FRK

(LR 10 W)
A Kind of Revised Penalty Function Self-correcting Algorithm

LIU Fang' ,SHAN Rui’

(1. Department of Mathematics, Xinzhou Teacher’ s University ,Shanxi Xinzhou 034000 ;
2. Department of Mathematics, Yanshan University , Hebei Qinhuangdao 066004 , China)

Abstract; This paper gives a new algorithm for both equality and inequality constrained optimization problems
based on optimization theory. Being self-correcting of the penalty factor,the algorithm is close to the optimal entry.
Then it proves the astringency of the algorithm under certain condition. At last, an example is given, based on
numerical test result of MATLAB, the feasibility of this algorithm is proven.

Key words; constrained optimization; penalty function methods; convergence
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