34 2 ( ) Vol 34 Na 2

2011 6 JOURNAL OF NANJING NORM AL UNN ERSITY (N atural Science Edition) June 2011
’ B
( , 210046)
[ ] ,
[ ] ) ) .
[ 10225 | 1A | 1100 +4616( 2011) 02-0010-05

An Improved SelfAdaptive Projection M ethod for
Solving Generalized N ash Equilibrim Problans

LiXiaohuan He Hongjin Han Deren

(School ofM athem atical Sciences Nanjing NomalUniversity N anjing 210046, Ch ina)

Abstract Ths paper presents an in proved selfadaptive pmjecton method for generalized Nash equilibrim pmoblan s
which can be found w e applications in econom ks management scences and traffic assigmment etc The ghbbal con-
vergence of the new method is establshed under the co-cercve assum pton and prelm nary numerical results demon—
strate the proposed m ethod is relidbk and efficient i practice
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Tablel Com parison of number of iterations function evalations and CPU time of two methods
) Num. Tter Num. Fun Eval CPU tine/s
Starting point
70X SAPM 70X SAPM 70X SAPM
50% ones(5, 1) 86 34 104 34 0. 043 0. 015
10% ones(5, 1) 99 33 175 35 0. 046 0. 015
5 ones(§ 1) 102 34 1% 37 0. 048 0. 016
¥ ones(§ 1) 109 38 259 45 0. 053 0. 015
0. 1% ones(5, 1) 109 43 263 55 0. 031 0. 016
10 rand( 5 1) 101 34 192 36 0. 047 0. 015
5
F(e ) ,
[ |
[1] Contremras J KluschM, K ravczyk J B Numerical solitbns to Nash-Coumot equilbri i coupled constraint eleciricity m arkets
[J]. EEE Transacton on Power Systans 2004, 19( 1): 1952206
[2] Facchmneik, Pang ] S F nite-Dmensbnal Variatbnal Inequalities and Com plen entarity Problm s{M ]. Berln Springer Ve
lag 2003
[3] , , . [J]
, 2008 31(3): 3338
[ 4] Zhang JZ QuB XuNH. Some pwjector-lkem ethods orthe generalzed N ash equilbria[ J]. Compu tatbnal Optin ization
and A pp licatonsg 2010, 45( 1): 89%-109.
[5] PanicucciP, PappaladdoM, PassacantandoM. On solving generalized Nash equilbrim problms va opti ization[ J]. Opt+
m zaton Letters 2009 3(3): 419-435.
[6] SunW Y, Yuan Y X. Optin zatbn Theory and M ehods Nonlnear Progranmingf M ]. Nev Yok Springer 2006
[7] ZhuT, Yu ZG. A simple poof for some m portant properties of the pojecton mapp ing[ J|. M athematical Inequalities and
Avpp licatons 2004 7(3): 453456
[8] HanD R, LoH K Two new selfadaptve projecton metods for varatonal nequality problm s J|. Computers and M athe-
m atics with A pplications 2002 43(12): 1 529-1537.
[9] HeBSHeXZ LuH X etal Selfadaptive progctionmethod for co-coercve varational nequalities| J]. Eumopean Joumal

of OperationalR esearch, 2009, 196( 1): 43-48

14 —



