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 ABSTRACT – Nash equilibrium (NE) is one of the 
most important concepts in game theory, capturing 
a wide range of phenomena in engineering, 
economics, and finance. NE is characterized by the 
observation that in a stable game, no player can 
lower their cost by changing their action within their 
designated strategy. Equilibrium in the Nash game 
can be found by solving a variational inequality (VI) 
problem. Solving VI and stochastic VI (SVI) problems 
becomes more challenging when considering that 
players also interact at the level of feasible sets. This 
situation arises naturally when players share 
common resources, leading to a Generalized NE 
(GNE) problem that can be formulated as a Quasi VI 
(QVI) or Stochastic QVI (SQVI). In this presentation, 
we introduce efficient iterative schemes with 
guaranteed convergence to solve SVI and SQVI 
problems. 
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