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Algorithms for two-stage stochastic
linear variational inequalities
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The two-stage stochastic linear variational
Inequality (SLVI) provides a powerful
model for many important applications in
which uncertainties and equilibrium are




present. Examples of the two-stage SLVI
Include the optimality conditions of the
two-stage linear programming, Wardorp
stochastic flow equilibrium and stochastic
guadratic games. The discrete
approximation of the two-stage SLVI is a
large-scale sparse block LVI, which include
the linear complementarity problem and
the system of linear equations as special
cases. This talk discuss algorithms for
solving the two-stage SLVI.
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