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On Solution of Cooperative Game Based on Symmetric Alternating
Direction Method with Positive Indefinite Proximal Regularization

LI Meng-li., ZHANG Jun-rong

School of Mathematics and Statistics, Southwest University . Chongqing 400715, China

Abstract: In this paper, the solution of cooperative game has been considered. Firstly, the definition of the
fairest core has been introduced according to the characteristics of the Core and the Shapley value. Second-
ly. the fairest core has been translated to the convex quadratic programming problem with linear con-
straint. Finally, the symmetric alternating direction method has been used with positive indefinite proximal
regularization to solve the problem. Since the feasible domain is simple closed convex set, the algorithm
can be computed.
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