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HE, %L f,9:D—H, D} HPTH—1HATE FEROTH— CRE A -

ICP (f,g9): K =* € D, g(z*) € K, f(z*) € K*, (f(z*),g(z*)) = 0.
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NCP(f): 3K a* € K, i f(z*) € K*,(f(z*),z*) = 0.
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FEX 1Y ¥z e H, Px(x) € K, IE ||z — Px(z)| = min |z = yll, WFR Pk (z) &z
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EX 2P ¥ 21,20 € K, MEFFLE o > 0, L
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=(Brlg(z") = Af(27)) = (g(«") = Af (")), Pe(g(x™) = Af(«")) — g(2") + g(27))
=(Pr(g(e™) = Af(27)) = g(=") + Af(27), Br(g(2™) = Af(27)) — g(7))
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| Pelg(a®) = A (")) — g(a™)|? =0,
By
g(x*) = Pe(g(a®) = Af(z")).

=W e € KRR EHIR g(27) = Pulg(e™) — M(2")) € K, 4 FIRA (1),2)
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(1) (Mf(@)y) >0, Yy € K, B f(a*) € K*;

(2) (Af(),g(a")) = 0, X A > 0, W (f(z*)), g(x*)) = 0, FFLA 2* € K J& ICP(f,g)
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G ve H, % g(x(\) = Px(g(z) = M\f(x)), A >0 H e(x,\) = g(z) — g(z(N)).
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lg(@* 1) = g(2)1* < lg(z®) = N (@) = g(@)|* = [lg(2* 1) = (g(z®) = N f@*)]?
=llg(z*) = g(@)|* = 2X*(f(z*), g(=") — g(2"))

= 2AM(f(@"), g(2"F1) = g (")) = llg(a™) — g(=")|?

<llg(a®) = g(@)|* = 2A*(f (@), g(a") = 9(@")) — [lg(@**") — g(a")II?
=llg(@*) = g(@)1? — llg(@**1) — g@")II* ~ llg(=") — g(=)|?
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(b) f T g-Lipschitz 4L (R¥H L >0), A

lim {|g(x)]| = oo.
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(c) RRiRZEF WAL, BIFFEFE >0, 6 >0 fifF
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The Extragradient Algorithm for a Form
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Abstract Implicit complementarity problem (ICP) can be applied to many fileds of natu-
ral science. In this article, we study a form of generalized implicit complementarity problem.
The extragradient method is used to solve ICP. The extragradient algorithm is built about
generalized implicit complementarity problem and porve its convergence with pseudomono-

tone function.

Key words generalized implicit complementarity problem; the extragradient algorithm;
R-linearly convergence

MR(2000) Subject Classification 90C33

Chinese Library Classification 0212.2



