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Alternating Direction Method of Multipliers for Solving
a Class of General Equilibrium Problem

XU Jie, ZHANG Jun-rong, LIU ]Jia

School of Mathematics and Statistics , Southwest University » Chongging 400715 s China

Abstract: The alternating direction method is one of the classic methods for solving optimization problems
with a separable structure. Its essence is lies in that applying the original problem” solution equivalent to
the saddle point of the augmented LLagrangian function to iterative the parameters, and then finding out the
solution of the original problem. This paper corrects LLagrangian multipliers to construct a new alternating
direction method for solving a class of general equilibrium problem, and then analyzes the properties of the
alternating direction method and derives the convergence of the alternating direction method.

Key words: general equilibrium problem; ADMM (Alternating Direction Method of Multipliers); conver-
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