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1. Introduction

In view of practical problems, the methods of learning a pair of optimal strategies,
which is called a solution of game, have been investigated by many authors (see, for
example, [1], [2], [3] and [4]). Especially, a type of the learning algorithm in [4] is
pseudogradient one which uses the idea of regularization for supplying the lack of the
strict convexity of the payoff function.

But their algorithm does not seem general enough to us in point of utilizing the given
information. For this reason, we propose a learning algorithm which is an extension of
their algorithm. Then, we show that a pair of the mixed strategies generated by our
algorithm converges with probability one (w. p. 1) and in mean square to a pair of the
optimal mixed strategies under some conditions. Moreover, we give an upper bound for
the rate of convergence of our algorithm.

2. Formulation of 2-person zero-sum game

In this section, we consider a zero-sum game with two players (player I and player
II) consisting of an infinite number of repeated single games under an assumption of in-
complete information relating to payoff matrix. Player I and player II have, respectively,
m and [/ available pure strategies. If player I has chosen a pure strategy with the num-
ber i and player II has chosen one with the number j, then their payoffs consist of § and
7, respectively, which are random variables such that

E[£li, j1=—Enli, jl=rij, |rij|<co, (1)
E[é?|i, j1=RP<oo, E[7?]i, j1=RP<co. : (2)

In general, the payoff matrix A=(7;;) is assumed to be known in advance. But, in
this game, the payoff matrix is not known and in each single game the players receive
information relating to the payoff matrix A in the form of realization of § and .
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Now, suppose that the players choose their pure strategies by probabilities p=(p,,
D2, bm)T and g=(q1, @+, @)T, respectively, where the notation T denotes transpose of
vector. Then the expected payoff for player I is

m I '
V(p, =0T Aqg=2 2 biTiidi (3)
and one for player Il is — V(p, ¢). From well-known min-max theorem, there is a pair
(p*, ¢® of optimal mixed strategies such that

V(p*, 9=V(p*, ¢)=V(p, ¢ (4)

for all mixed strategies p and ¢g. Then the value V(p*, ¢*) is called a value of game.
The problem of each player is to find an optimal mixed strategy while he plays a single
game repeatedly.

3. Regularization of game

One of the most natural methods for solving the optimization problem is the gradient
method. However, a direct application of it in the game encounters several difficulties
that are connected mainly with the lack of strict convexity of the payoff function. One
of the possible methods of avoiding these difficulties is to introduce an idea of regulariza-
tion in the game.

Suppose that in the regularized game, when the strategies of player I and player II
are 7 and j, respectively, the payoffs of player I and player II are & ——'23—( pi—gqj)and ——g—
(gi—pi), respectively (i =1,---, m; j=1,---, 1), where >0 is the regularization parameter.
Then the expected payoff for player I is given by

Va(p, =V (b, 521>~ llal? (5)

and one for player Il is — V;(p, @), where | +|| is Euclidean norm.
Suppose, moreover, that the mixed strategies available to players are in e-simplices,
i. e, pES?”, ¢q=S!, where

k
k— — ese M : § — e I _1_
St={r=Ca,, o) mize(i=1,, ), N} mi=1, (0=e< k)} .
Thus, for any fixed € and 4, this game is 2—-person zero-sum game.
The optimal strategies for the players in this game are p*(, ) and ¢*(e, d) such that
Vﬁ(p*(ev a)’ Q)Z Vd(p*(s, a)' q*(si 6))2 Vﬂ(p, q*(sx a)) (6)

for all p&S™ and ¢&S!. It is not difficult to show that there is a saddle point of the func-
tion V;(p, @ for any fixed ¢ =0, e €[0, ?] (/e:\= min (1/m, 1/1)). Further, since V;(p, ¢) is
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strictly convex for 6>>0, it has a unique saddle point (p*(e, 3), g*(e, 9)).

The following two lemmas show the connection of the regularized game with the
original game and the properties of the saddle point (p*(e, ), ¢*(e, 9)) as a function of
(e, 9) that are important in order to prove the theorems.

LemMA 1. If the sequences {e[n]}, {8[n])} satisfy
e[n1E(0, ©), 2[n1>9,
Jim e[ =Jim o0r] =0
and

Jim S pe [0, ),

then the squence {pe[nl, 8[n]), gXe[nl, 8[n]))} converges to a saddle point (p*, g*¥) of the
original game (depending, generally, on p).

Lemma 2. For any payoff matrix A, there exist 3' (0, o) and constants K, K,, K,
such that

[ p%(eq, 81)— p*K(ea, 82)I|+ I #*(ey, 81)— gH(e2, 32)|

12 . 62
3 | (7)

=K, |ey—es| +K;|0,— ;| + K5

for any &1, &[0, e1 and 3, 3, (0, 3).

The proofs of these lemmas are given in [4].

4. Learning algorithm

We use a pseudogradient procedure as the algorithm of learning the optimal mixed
strategies p*¥(e, 3), ¢*(¢, ) in the regularized game for fixed €0 and >0, and we define
the learning algorithm as follows:

At the first stage, player I and player II play independently a single game using any
mixed strategies p[0] and ¢[0], respectively.

Now, let p[#] and ¢[n] be the mixed strategies obtained by the players at the n-th
stage, respectively. Then, the players play a single game using the mixed strategies
pIn] and ¢[x], respectively, at the (#+1)-th stage, and suppose that at this play the
players choose pure strategies x,+; and yn+; and gain the payoffs {[#-+1] and »[»n+1],
respectively. At next stage player I and player II use the mixed strategies constructed
by, respectively,

plnt+1l=nsm  {p[nl+r[n+11A&n+1, Yn+1)} (8a)

e[n+1]
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and

Q[n+1] = ﬂs {4[”] +T[n+1]Hx”+11 yﬂ-l-l)}’ (Sb)

ern+1]

where {e[n]}, {3[#]} and {r[»]} are sequences of numbers; for i=1,.--, m and j=1,---

A(i, 7) is m-dimensional vector whose elements are

Eln+11 _ —;
o ~pinl o[n+11, k=1
Ax(i, j)=

1 (§[nt+1]_ .
S m— 1( piln] a[”‘*‘l]),kth,k_l,...,m

and K, j) is I-dimensional vector whose elements are

7ln+1]_ .
B Gl d[n+1], k=j,

’ 1 (nln+1]_ S

(Lt atnt11), ke, k=1

ms{ « } is a projection operator on the closed bounded set S that has the property

rs{x}ES and |x—y|=|rs{x}— 1l (9)
for all x and all y&S.

The following theorems give sufficient conditions for a pair of the mixed strategies

generated by above algorithms to converge with probability one and in mean square to a

saddle poin (p*, ¢*) of the original game. For simplicity, we use the notations p*[n]=

PXeln], 3[n]) and g¥[n] =gXe[x], 3[n]).

THEOREM 1. The sequence {(p[n], qln])} generated by the learning algorithm (8) con-
veres with probability one as n—>oo to a saddle point (p*, ¢*) of the original game for any
initial condition (p[01, (J[O])ESEEOJ X SEIEOJ, if the sequences {e[n]}, {8[n])} and {r[n]) satisfy

(@) 7[nI>0, 3[n1>0, e[n]EWO, ), n=L, 2
d[n]—>0 as n—roo,

[n] _ -
(6) lLm cs?[n] =p<e () 2 rInldln]=co,
$ r%[n]
(@) 2 rinleinl<e, (e) 2 2y<ee
(£) B |eln1—eln—11| <oo, (£) $|orn1-o0n—11| <eo,

& | e[n] _ e[n—1] oo
) B |t —st| <

Proor. By (8a) and (9),
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[pLn+1]1—p*[n+1112< ] p[n] — p* (0] 12+4v/ "2 | p*[n+1]1—p*[#] ||
+2r[n+11<p[n]—p*[n], A(Xnt1, Yn+1)>
+2r2[n+111| A%nt1, In+DI% . (10)

where <+, «>> denotes inner product. Taking conditional expectation of (10) for given
p[n] and g[#], we get

E{lp[n+11—p*[n+11|2]p(x], q[n]}
=|pln]—p*[n][2+4v 2 [ p*[n+1]1—p*[#]|
+27r[n+11E{<p[n]—p*[n], Al&n+1, ¥n+1)> 1], qln]}
+272[n+11E{[| A(%nt1, yn+1))2]pLn], qln]}. (11
Well, for each #, it holds that by (1), (3) and (5)
- E{<pIn]—p*[n], Ant1, yn+1)>10[n], gln]}

=5 g { 3 (aln1—pEIn1 A, ] pilnlasln]

m 1
L 3) 3 (pilm)—p¥in)) (5 —dlnt-11) piln1gjln]

I

" {V@nl, dlnl)— Vg*inl, qln])

8

—a0n+11 (3 2% [0~ pilnlp¥ind |

=2 AVitnr11(Unl, qTnD)— Va1 ($*0n1, )

—Latn+111p0n1— p¥In112 } (12)
and that by (2)
E{lA®n+1, ya+ D12 |p[#], qln]}

= 2 E ARG, Dpilnleiln]

i=1 ;=

(1)

= 2m B (R e piat

2m 1 )}
< { LB SRS et +emn ] (13)

Hence, from (11), (12) and (13) we have
E(lpln+1]1—p*[n+1]1]2 |pIn], q[#n]}

<(1—5 21 7In+11 0[n-+11 ) |6 Lnl—p*Tnl [*+4v B ¥ In+ 11— p*[n] |
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am _2a+1] & W am
Tom—T etn] & = R Glnl o =7 Pin+1] #lnt1]

2m
m—1

+ rin+1] { Vitn+11(p[n], qln]) — Vitn+12(p*[n], q[n])}. (14)

Similarly, we have ,

E{llgln+1]1—g*[n+11|% |pLn], qln])

=(1—— L 1In+11000+11 ) lgln) — ] I+ 40/ Z ¥+ 11— ¥l |

471 n+11 &8 4 @, 47 ,
i T B B R s+ S plat 1] #at1]

+2L et 1 {Vitnr(bLn], ¢InD)— VicnsnaGLn1, alnD) ). (15)

Now, we put

clnl=[pln]l—p*[n]l?+llqln]—g*[n] |2

and

dln]= 2L |pln]— p*In1I2+-L - lglnl — g¥nl 2.

Then, there are constants L,, L, such that for each »n
Lid[n]l<c[n]< L.d[n]

From Lemma 2, (14) and (15), there exist a number 7, and positive constants Ki<oo (i=
1,---, 5) such that, for n=n,

E{d[n+1]|p[n], qlnl}=d[n]—7[n+1]d[n+1]c[n]

_ _ e[n+1] _ e[nl]
+Kqleln+11— eln] |+ K| 30n+11— 0lnl | +Ko| 5 31— 510

+ i L K )

+27[n+11{ Virn+11(p[n], ¢*[n])— Virn+11(p*[n], qlnl)}.
And, using the definition of a saddle point, we obtain

E{d[n+1]|p[n], q[n]} <(1—L,7[n+118[n+-11)d[n] +Bln+1], (16)

where

BLn+11=Ky|eln+ 11— eln] | + K |00n+11—30n] |+ Ko 52— <1nd
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+K4—73£1[’—3]—1—]—+K5 r2[n-+1102[n-+11.

From (16), we have

E{d[n+1]1|p[n], g[n]}<d(n]+B[n+1]. an
Now, we introduce the sequence D{n]= d[#x] +k§+;19 [&], for which (17) implies that

E{D[n+1]|p[n], q[n]}<D[x].

Since D[»#]=0, it follows that there is a constant D=0 such that D[#]——D w.p.l as n—>
oo, hence also by conditions (d)~(A),

d[n]—>D w.p.l as n—>o0.

Taking the expectations of the both sides of (16) and summing the obtained inequalities
with respect to # from #, to o, it follows that

2 7In+119[n+11E(dln]) <co.

Then, by the condition (c) there exists a subsequence {n#} such that
}ei_{go E{d[nt]}=0,
from which, by Fatou’s lemma, we conclude that d[nt]—>0 w.p.l as k=>o. Therefore,
D=0 w.p.], hence also
c[#n]—>0 w.p.]l as n—>oc0,
Thus, Theorem 1 is proved by Lemma 1.
THEOREM 2. If in Theorem 1 the conditions (d)~(k) are replaced by the conditions
@) rln+118[n+11—>0 as n—> oo,
) rln+1]

—>0 as n—>roo,

e[n]dln+11
() sty S 1—elnl |[—0 a5 n—oo,
&) S -l |0 as n—e,
W) IR ST ot | 0 ® e

then the sequence {(p[n], qlnl)} converges in mean square to saddle point (p*, g¥) of the
original game.

The following theorem gives an upper bound for the rate of convergence of the algo-
rithm (8) in mean square.
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THEOREM 3. Suppose that the conditions of Theorem 2 are satisfied and that there exist
s&(0, 1) and t>>s such that

liri‘l _ng ns v[nlé[n] >0,
lim sup nt [#]E(0, <),
where
An) =L+ 7280 + |eln) —e[n—11]

e[n] _ e[n—1]
d[n] d[n—111"

Then there exist constants C, C'E(0, o) such that
E{lp[n]—p*|2+ | g[n]— ¢*(}

= Sro{em+ e+ )} -

= nt—s

+|8[n]—d[n—1]|+

The proofs of Theorem 2 and Theorem 3 can be shown by the similar argument to
Theorem 2 and Lemma 3 of [4], respectively.

We consider in detail a case when the sequences in the algorithm (8) are such that
r[n]l~1/n" e[n]~1/n8, 3[nl~1/n’°, (e[n]/3[n]—p)~1/n* for =0 and ~1/nb~° for B >0,
where the equivalence of two sequences means that the ratio of their terms converges as
n—> oo to a nonzero constant. From the conditions of Theorem 1 and Theorem 2, it follows
that for the convergence of the algorithm with probability one it is sufficient to choose ,
B, o and v such that

B=0>0, v>0, %<a+as1, 20— B>1,

and for mean square convergence,

B_Z_.”>O’ ”>09 d+0‘§1, a——,B—a>0.
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