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An Algorithm for Optimization Problems with Equilibrium Constraints Using the Simulated Annealing and
Penalty Function*

By Tomonari ANAGUCHI** + Shoichiro NAKAYAMA*** « Jun-ichi TAKAY AMA****

Ordinary algorithms of calculating an optimization problem with equilibrium constraints need much computational time
because traffic equilibrium assignment is required at each algorithm step. Furthermore, there exist local optima in the
problem. This is because an equilibrium constraint is not a convex set in many cases and the optimization function is not
necessarily convex. In this study, we incorporate a penalty function into the optimization function as an equilibrium
constraint and introduce the simulated annealing to avoid converging to local optima. Incorporating the penalty function
enables us to reduce the cost for calculating the traffic assignment. Then, we apply the above method to the parameter
estimation problem under the logit-type stochastic network equilibrium model with a simple network example, and examine
the validity of the method proposed.

- 582 -



	header575: 【土木計画学研究・論文集　Vol.26 no.3　2009年9月】
	NextPage575: - 575 -
	NextPage576: - 576 -
	NextPage577: - 577 -
	NextPage578: - 578 -
	NextPage579: - 579 -
	NextPage580: - 580 -
	NextPage581: - 581 -
	NextPage582: - 582 -


