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A Projection Algorithm for Solving Variational Inequalities

WANG Chuan-wei
College of Operation Research and Management Science (Qufu Normal University Rizhao Shandong 276826 China

Abstract Based on the generalized proximal algorithm developed by D. Han we present an improved algorithm for solving
variational inequalities which only needs to solve a linear system of equations approximately at each step. Under mild assump-
tions we show the global convergence of the algorithm.
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