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An Interior-Point Algorithm for Solving Fisher Market Equilibrium Problems

BI Hongmei, LIU Miaohua, ZHAO Xuejun

(Fundamentals Department, Air Force Engineering University, Xi’an 710051, China)
Abstract The Fisher market equilibrium is a classic problem in economics, which can be formulated as a
linear weight complementarity problem. The new search direction is obtained by adjusting the center direc-
tion offset to the feasible point to ensure feasibility, and then the linear search is used to find the maximum
update parameter that satisfies the neighborhood conditions to design an algorithm to solve Fisher market
equilibrium problems. The feasibility of the algorithm is analyzed, and the iterative complexity of the algo-
rithm is proved. Numerical experimental results show that the algorithm is effective for solving Fisher
market equilibrium problems.
Key words Fisher market equilibrium; weighted linear complementarity problem; interior-point algo-
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