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Â ðàáîòå ðàññìàòðèâàåòñÿ ðàâíîâåñíàÿ ìîäåëü ñåäëîâîé èãðû äâóõ ëèö
ñ ÷àñòè÷íî ïðîòèâîïîëîæíûìè èëè ñîâïàäàþùèìè èíòåðåñàìè. Òðåáóåòñÿ
íàéòè òî÷êó (w∗, p∗, y∗, r∗), óäîâëåòâîðÿþùóþ ñëåäóþùèì
óñëîâèÿì:

w∗ ∈ {S1(w) + 〈r∗, f1(w)〉 |
w∈ W0, g1(w) + f2(y∗) 6 0},

(1)

〈p− p∗, g1(w∗) + f2(y∗)〉 6 0
∀p ∈ Em2

+ ,
(2)

y∗ ∈ {S2(y) + 〈p∗, f2(y)〉 |
y∈ Y0, g2(y) + f1(w∗) 6 0},

(3)

〈r − r∗, g2(y∗) + f1(w∗)〉 6 0
∀r ∈ Em1

+ ,
(4)

ãäå Em � åâêëèäîâî ïðîñòðàíñòâî ðàçìåðíîñòè m, 〈a, b
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〉 =
∑m

i=1 a
ibi � ñêàëÿðíîå ïðîèçâåäåíèå âåêòîðîâ

a = (a1, ..., am), b = (b1, ..., bm) ∈ Em;
|a| = (

∑m
i=1(a

i)2)1/2 � íîðìà â Em;
Em

+ = {a ∈ Em : a > 0} � íåîòðèöàòåëüíûé îðòàíò â
Em; W0 ⊆ Em3 , Y0 ⊆ Em4 �
çàäàííûå âûïóêëûå çàìêíóòûå ìíîæåñòâà; S1(w),
f1(w) = (f 1

1 (w), ..., fm1
1 (y)),

g1(w) = (g1
1(w), ..., gm2

1 (w)) îïðåäåëåíû è âûïóêëû íà
W0; S2(y), f2(y) = (f 1

2 (y), ..., fm2
2 (y)),

g2(y) = (g1
2(y), ..., g

m1
2 (y)) îïðåäåëåíû è âûïóêëû íà

Y0; âåêòîðû r, r∗ ∈ Em1
+ , p, p∗ ∈

Em2
+ ; {f(z) | z ∈ Q} � ìíîæåñòâî òî÷åê

ìèíèìóìà ôóíêöèè f(z) íà ìíîæåñòâå Q.
Äëÿ ïîèñêà òî÷êè ðàâíîâåñèÿ ïðåäëàãàåòñÿ íåïðåðûâíûé
ýêñòðàãðàäèåíòíûé ìåòîä c ïðîãíîçîì â ôîðìå çàäà÷è Êîøè äëÿ
ñèñòåìû îáûêíîâåííûõ äèôôåðåíöèàëüíûõ óðàâíåíèé:

w(t)+w(t)=πW0(w(t)− β(S ′1(w(t)) + r>(t)f ′1(w(t)) + p>(t)
g′1(w(t)))),

(t)+p(t)=π+(p(t) + β(g1(w(t)) + f2(y(t))),

y(t)+y(t)=πY0(y(t)− β(S ′2(y(t)) + p>(t)f ′2(y(t)) + r>(t)
g′2(y(t)))),

(t)+r(t)=π+(r(t) + β(g2(y(t)) + f1(w(t))),

w(0) = w0, y(0) = y0, p(0) = p0, r(0) = r0, β = β(t)
� ïàðàìåòð ìåòîäà.
Èññëåäóåòñÿ ñõîäèìîñòü ýòîãî ìåòîäà.
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