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Abstract

In recent years, the solution methods of stochastic extended vertical linear complementarity prob-
lems have been continuously improved. In this paper, a new method for solving stochastic extended
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vertical linear complementarity problem (SEVLCP) is proposed, namely stochastic approximation
(SA) methods. Based on the properties of the Fischer-Burmeister function, the stochastic extended
vertical linear complementarity problem is reformulated in terms of the unconstrained minimiza-
tion problem, and then solved by the stochastic approximation methods. This paper discusses the
reformulation process of the original problem in detail, and proposes an iterative scheme for ef-
fective solving, and obtains the global convergence results of the proposed method under appro-
priate conditions.
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