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Expected Residual Minimization Method for a Class of Stochastic Mixed Equilibrium Problems

SHAN Shugiang, ZHOU Wu, SONG Jiancheng
(School of Computer Science and Technology, Southwest Minzhu University, Chengdu 610041, China)

Abstract: [ Purposes ] The main purpose is to introduce and study the expected residual minimization method for the stochastic mixed
equilibrium problem. [ MethodsFirstly, it gives the regularized gap function of mixed equilibrium problem, and introduce stochastic
mixed equilibrium problem. Secondly. it formulates stochastic mixed equilibrium problem as an minimization optimization problem.
[Findings |By employing sample average approximation method, it finds the solution of stochastic mixed equilibrium problem under
some suitable conditions. [ Conclusions | The solution of expected residual minimization method for stochastic mixed equilibrium prob-
lem is existence and uniqueness.

Keywords: stochastic mixed equilibrium problem; generalized f-projection; regularized gap function; expected residual minimization

method; sample average approximation method
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