‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > math > arXiv:1107.1653

Mathematics > Optimization and Control

Download:

. - . PDF
Multigrid methods for two-player . Other formats
zero-sum stochastic games Current browse context:

math.OC

< prev | next >

Marianne Akian, Sylvie Detournay new | recent | 1107

(Submitted on 8 Jul 2011 (v1), last revised 22 Nov 2011 (this version, v2)) Change to browse by:

We present a fast numerical algorithm for large scale zero-sum stochastic math
games with perfect information, which combines policy iteration and algebraic math.NA
multigrid methods. This algorithm can be applied either to a true finite state
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space zero-sum two player game or to the discretization of an Isaacs

equation. We present numerical tests on discretizations of Isaacs equations or - NASAADS

variational inequalities. We also present a full multi-level policy iteration, Bookmarkwhat s this?)

similar to FMG, which allows to improve substantially the computation time for B REOL,H 3:?
W Ty,

solving some variational inequalities.
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