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Algorithm 1 Double Auction with Linear Demand-Supply

=0

2: Initialize the price p(0) € R¥

3: while convergence criteria is not met do
4: Update x}' + x,,(i) Yn €N as

5: Update ~,, + B.p(i) + x, (i) — X}

6: Update p(i + 1) as ()

7: Get feasible x}' by projecting x, (i) for all n

8: 1+ 1+1
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