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Tab.1 Numerical results for Example 1
k 1’1 212 Ti K
0 0.100 0 0.110 0 0.120 0 0
1 0.134 9 0.131 2 0.127 5 1
2 0.074 4 0.076 6 0.078 7 1
3 0.088 4 0.088 7 0.089 0 1
4 0.089 9 0.089 9 0.089 9 1
5 0.090 0 0.090 0 0.090 0 1
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Tab. 2 Constants for Example 2

v ‘n Cay ¢, i 2

1 0.10 0.01 0. 50 6.5 4.583
2 0.12 0.05 0.25 5.0 6. 250
3 0.15 0.01 0.75 5.5 3.750
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Tab. 3 Numerical results for Example 2

0 0 0 0 0
1 9.208 9 2.481 2 8.9316 0.166 4
2 11.531 1 3.106 9 11.183 9 0.050 3
3 12.744 1 3.433 8 12.360 3 0.027 7
4 13.100 8 3.529 9 12.706 4 0.008 3
5 13.159 7 3.5457 12.763 5 0.001 4
6 13.177 5 3.550 5 12.780 7 0.000 4
7 13.182 9 3.552 0 12.785 9 0.000 2
8 21.175 4 16.026 8 2.771 6 1
9 21.149 2 16.027 7 2.732 6 1
10 21.144 9 16.027 8 2.726 1 1
11 21.144 7 16.027 8 2.7259 1
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Modeling and Assessment,

A minimax approach to solving generalized Nash equilibrium problem

HOU Jian™ ,

ZHANG Li-wei

( School of Mathematical Sciences, Dalian University of Technology, Dalian 116024, China )

Abstract: Using the regularized Nikaido-Isoda function, the generalized Nash equilibrium problem is

reformulated as a minimax problem. Based on Fischer-Burmeister function, the Karush-Kuhn-Tucker

system of the variational inequality problem equivalent to the necessary conditions for this minimax

problem, is transformed into a semismooth system of equations. The semismooth Newton method is

used to solve the system and sufficient conditions for the local superlinear convergence of the

semismooth Newton method are derived. Numerical results show that the minimax approach to

solving the generalized Nash equilibrium problem is practical.

Key words: Nash equilibrium problem; generalized Nash equilibrium problem; variational inequality;

semismooth Newton method



