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1 Introduction

This paper presents a rigorous proof of results on purification of mixed strate-
gies of games. Although we mainly concern impossibility results of purifica-
tion (Examples 1, 2), we also discuss several possibility results and compare
various requirements for purification (Propositions 1-3).

In game theory, there is a reasonable motivation to treat mixed strate-
gies rather than pure strategies. For instance, the existence proof of solutions
(e.g., Nash equilibrium, a-core, ...) can be made easier to some extent by ad-
mitting mixed strategies. However, in many situations, it appears unnatural
for players to choose mixed strategies, because players are required to have a
certain device generating random choices. Therefore, we want to obtain an
“equivalent” pure strategy to the given mixed strategy, which is called the
purification of this mixed strategy.

Two kinds of purification are treated in this paper. One is exact purifi-
cation, and the other is approximate purification. When the signal space
is of Radner-Rosenthal type,! there are many strong results on exact purifi-
cation.? On the other hand, Aumann et al. (1983) showed several results on
approximate purification under general setup of signals.?

The contents of this paper is closely related to results in Aumann et
al. (1983). Hence, we start with summarizing their results briefly. First,
they showed that if the prior of the signal space is conditionally atomless
(the definition of this term is explained later), then every mixed strategy
can be approximately purified (Theorem, Corollary A). Second, they showed
that the “conditional atomless” requirement can be replaced by the “weakly
conditionally atomless” requirement if the purified strategy profile is a Nash
equilibrium (Corollary B).

Aumann et al. (1983) also mentioned the difficulty of guaranteeing the
existence of both exact and approximate purifications under the general setup
of signal spaces. For example, in section 3, they argued an example in which
the exact purification is impossible. Moreover, in section 7, they provided
an example in which the approximate purification is also impossible even
if the prior is weakly conditionally atomless. However, their explanations
are somewhat vague, which interferes with readers’ easy understanding of

!See Radner and Rosenthal (1982).

2Khan, Rath, and Sun (2006) and Khan and Rath (2009) treated this problem by
using the strengthened result of Dvoretsky, Wald, and Wolfowitz (1951). Note that their
definition of purification is stronger than the “exact purification” in this paper.

3In their setup, the signal space is assumed to be homeomorphic to [0,1]. By Ku-
ratowski’s theorem, every continuum Polish space with its Borel structure satisfies this
requirement. See subsection 2.1.



their counterexamples. One of main purposes of this paper is to clarify these
ambiguous arguments by providing rigorous explanations of these examples
(Examples 1, 2).

Meanwhile, in sections 3 and 6 of Aumann et al. (1983), they suggested
that under some atomless requirement or absolute continuity of the prior,
the approximately purifying strategies can be constructed concretely. In
this paper, we show these results rigorously (Propositions 1, 2). Further,
we clarify the relationship between “conditionally atomless” and “weakly
conditionally atomless” criterions. In section 7 of Aumann et al. (1983), they
constructed an example of prior that is not conditionally atomless but only
weakly conditionally atomless. However, they did not show that conditionally
atomless criterion implies weakly conditionally atomless criterion. Hence,
the term ‘weakly’ should be justified by proving that the former implies the
latter. We show this result (Proposition 3).

In subsection 2.1, we interpret the setup of the game. In subsections
2.2 and 2.3, we explain the difficulty of exact and approximate purifications,
respectively. Section 3 is devoted to the conclusion. All proofs are in the
appendix.

2 Results

2.1 Basic Notations

We treat only games with a finite number of players and actions. Let
N = {1,...,n} be the player set, K; = {k},...,k"'} be the action set for
player ¢, and let u; : [[]_, K; — R be the payoff function. The probability
space (£2,.%, ) is interpreted as the space of outside signals. We assume
that w € 2 does not affect the level of payoff: that is, u; is not a function
on Q x [, K;* Let z; : Q — X, be the observation function, and as-
sume that player ¢ can observe x;. Under this structure, we can identify the
set Q as the product set [[}_, X;, and thus we assume that Q = [[I_, X;.
Throughout this paper, we assume that X; is a Polish space with continuum
cardinality endowed with the Borel structure. By Kuratowski’s theorem,? X;
with the Borel structure is isomorphic to [0, 1] as a measure space. We call u
conditionally atomless for player i if the conditional probability pu(-|z_;)
is non-atomic almost surely (a.s.) with respect to (w.r.t.) the marginal prob-
ability px_,, where x_; = (21, ..., %;—1, Tiy1, ..., T,) and X_; = HjeNﬁj# X, as
usual.

4See also the notes at the end of this subsection.
®See Theorem 3.3.13 of Srivastava (1998).



We call a measurable function k; : X; — K; a pure strategy of player
1. Despite the name, the actual action of player ¢ who obeys a pure strategy
is randomized by the outside signal z;. Meanwhile, let A(K;) be the set of
all probabilities on K;. We call a measurable function k; : X; — A(K;) a
mixed strategy. If k; is a mixed strategy, then k;(z;) = (p} (z;), ..., pi* (x;)),
where p/(z;) is the probability at which player i takes action k/ under signal
x;. We call a mixed strategy k; simple if k; is a constant function. The
interpretation of the simple mixed strategy is as follows: player ¢ does not
use the outside signal, but instead uses a certain randomizing device that
is independent of the signals. k& = (ki,..., k,) is called a strategy profile
if each k; is a (pure, or mixed) strategy of player i. The expected payoff
function U; for player ¢ is defined by

Uik = [ 30 TLw oot ki)

J1:325--50n £=1
Let k; be a mixed strategy of player i. A strategy k. is exactly equivalent
to k; if and only if for every strategy profile k_; of other players and every
(€N,

U@(k’“ k*l) = Uf(k;7 k*l)
Similarly, a strategy k. is e-equivalent to k; if and only if for every strategy
profile k_; of other players and every ¢ € N,

|Ug(l§7@', ]{771) — Ug(k;, k,z)‘ < €.

A pure strategy k] is called an exact purification (resp. e-purification) of
k; if k] is exactly (resp. e-) equivalent to k;.

Notes on Basic Notations. Many related studies assumed that u; is af-
fected by signals, because in many situations, the signal includes information
about the type of player i. The reason why we assume that w does not af-
fect u; is just for simplicity. Because our purpose is to illuminate examples
of impossibility, this simplification does not impose any limitations on our
research. Rather, this restriction shows that the impossibility arises even if
signals do not affect payoffs. For the same reason, the use of a simple mixed
strategy in our example indicates that the impossibility result holds even
though we restrict the theory to simple mixed strategies.

In related researches, our definition of equivalence is sometimes called
the payoff equivalence. There is another notion of equivalence, called the
distributional equivalence. k; and k] are distributionally equivalent if for

every k! € K,
&/WW@:/M@MM
Xi Xi



However, we can easily deduce the distributional equivalence result from the
payoff equivalence result: if we add an artificial player n + 1, whose strategy
space is {0} and whose payoff function is

1 if by =k,
0 otherwise,
then the payoff equivalence leads to the distributional equivalence.

2.2 First Impossibility Result: on Exact Purification

We simply assume that N ={1,2}, K; = Ky = {0,1} and X; = X, = [0, 1].
Define the payoff function as

1 if kg = ky = 1,

0 otherwise,

ul(k1>k2) = { (1)

Ug(k’l,kg) 0

Example 1 (pp.329-330 of Aumann et al. (1983)). Let p have the following
density:
2 if I S T,

0 otherwise.

h(fBl,xz) = { (2)
Then, there exists no exact purification of the simple (1/2,1/2)-mixed strat-
egy for player 1.5 The proof is in the appendix.

Therefore, in many cases there is no exact purification.

This problem can be avoided by using the e-purification. Fix any p €]0, 1],
and let k; be the simple (p, 1 — p)-mixed strategy.” Consider the following
sequence:

S, = [0,%]u[i ﬂ}u...u[m_l,m_lﬂj .

m m m m

Then, the following proposition holds:

SIf the signal structure satisfies the assumptions of Radner and Rosenthal (1982), then
for every mixed strategy, we can obtain an exact purification. However, in this example,
the signal structure is not the Radner-Rosenthal type.

"That is, p is the probability with which k; chooses 0 regardless of the observed signal.



Proposition 1. Suppose that p(-|z2) has a density function h(:|zg) for
almost all xo w.r.t. px,. Then, the pure strategy k7" = 1g,, satisfies

sup |U1<k{n, ICQ) — U1<k'17 ]{?2)| — 0 as m — oo.
ko

This proposition can be extended by using the Fourier analysis techniques.

Proposition 2. Suppose that p is conditionally atomless for player 1. Define
the pure strategies k7" = 1g,,. Then, there exists a subsequence (k{n(")) such
that

sup |Uy (K7™ ko) — Uy (kv k)| = 0 as n — oo.

ko

Note that in both propositions, u is not assumed to be defined by (1).
This result is very general. Therefore, we can treat the e-purification under
conditionally atomless condition of the prior p in the signal space.®

Clearly, without the conditionally atomless requirement, e-purification
may be impossible. For example, consider u(A) = A({z € [0, 1]|(1,z) € A}),
where )\ is the Lebesgue measure. Then, every pure strategy of player 1
is actually constant, and thus the simple (1/2,1/2)-mixed strategy clearly
cannot be e-purified for sufficiently small ¢.

2.3 Second Impossibility Result: under Only Weakly
Conditionally Atomless Requirement

Let u;; = px,;xx, be the marginal probability of p. We call u weakly con-
ditionally atomless for player ¢ if for every j € N with ¢ # j, p; is
conditionally atomless for player 7. The next proposition justifies this name.

Proposition 3. If y is conditionally atomless for every player, then u is
weakly conditionally atomless.

If the number of players is two, then clearly p is conditionally atomless
if and only if p is weakly conditionally atomless. Moreover, according to
Aumann et al. (1983), the weakly conditionally atomless requirement of the
prior assures the possibility of the approximate purification of the strategy
profile provided that it is a Nash equilibrium, even if the number of play-
ers is greater than two (Corollary B). Therefore, one might think that for

8 Actually, both propositions hold even when u; depends on signals: construct another
prior v as in the proof of Theorem of Aumann et al. (1983), and apply Lemma 1 or 2.
Note that the requirement K; = Ky = {0,1} can be weakened to the general case by
changing the definition of .S,,.



approximate purification, only weakly conditionally atomless requirement is
needed, and conditionally atomless requirement is not needed.

However, the next example shows that this conjecture is not true; that
is, for e-purification, the weakly conditionally atomless requirement is not
sufficient. Note that, this example also shows the existence of the prior that
is not conditionally atomless but only weakly conditionally atomless.

Example 2 (pp.338-340 of Aumann et al. (1983)). Consider N = {1, 2, 3},
K; ={0,1}, X1 =]0,1]%, X5 = X3 =]0,1] and

1 if kg = ky =y = 1,

0 otherwise,

Ul(lf1,k2,k3) = { (3)

us = 0, ug =0.
Let 2,, be an algebra generated by ]4%, Jz,rnl} for j = 0,...,4™ — 1, and
22 =2, 2, Let 2 =U,,22. Because 22 is finite, 2 is countable
infinite, and thus can be numbered; that is, 2 = {A, Ay, ...}. Without loss
of generality, we can assume that A,, € 22 . Define

1 i+l joj+1
Cij_:|4m’ qm :| X:|4m’ qm :|

Now, let 6y be the usual Lebesgue measure on |0, 1]?, and inductively define
(2mHl i v e O C O, O C A,
O (Ci}) > 0,i" + j' is even,
() = orz e Ct C O, Cp ¢ A,
Om-1(Cf}) > 0,1 + j' is odd,

0, otherwise,

\

and 6,, as the probability measure whose density function is f™. Then, 6,,
converges to some 6* w.r.t. the Prohorov metric.” For a Borel set A C
X1 X X2 X Xg, let

0(A) = 0"({(z, y)(z, y, 2, y) € A}).

Then, 0 is weakly conditionally atomless. However, the simple (1/2,1/2)-
mixed strategy of player 1 cannot be e-purified for ¢ = 0.05.1°

9The definition of the Prohorov metric is in the appendix.
01t is clear that 0(-|rs,z4) = (wg,24), and thus, it is not conditionally atomless for
player 1.



3 Conclusion

We have presented two examples. One indicates the impossibility of exact pu-
rification under general setups, though approximate purification is possible.
The other indicates that the conditionally atomless requirement is crucial for
approximate purification. Along with these examples, we have stated three
propositions. The first says that under general setups and the absolute conti-
nuity requirement, we can construct concretely the approximate purification
strategy. The second says that the absolute continuity requirement can be
weakened to the conditionally atomless requirement. The third says that the
weakly conditionally atomless requirement is weaker than the conditionally
atomless requirement.

We have not treated the Nash equilibria. To restrict our attention to the
Nash equilibrium strategy profiles, it is known that there exists an approxi-
mate purification under the weakly conditionally atomless requirement. See
Aumann et al. (1983).

It is known that the countability of K; is crucial for exact purification. If
K; is uncountable, then the signal space must be saturated even when the
Radner-Rosenthal requirement holds. For purification results in saturated
spaces, see, for example, Khan and Zhang (2014).

Meanwhile, we guess that for approximate purification, the saturated
signal space is not needed even when K; is uncountable. We think that the
Polish requirement of the signal space is somewhat natural, and any Polish
space is not saturated. Therefore, we want to reconsider the approximate
purification. However, this is still a future task.

A  Proofs

A.1 Proof of Claim in Example 1

We can easily verify that px, has the following density:
hx,(z2) = 229,

and if x5 > 0, then u(-|zs) has the following density

L if T < )
h(zi|zs) = { *2 -7
(21]2) {O otherwise.

Now, let ki(xz1) = (1/2,1/2) and k] = 1lg be an exact purification of &,
where S C [0, 1] is some Borel set. Let ks = 17 be a pure strategy of player



2, where T' C [0, 1] is some Borel set. Then, by a simple calculation,
1 1
Ul(]ﬁ, k2) = /§1T(I2)d,u = / §d,ux2,
T
k) = [1stetaandn = [ ( [1steoutanten) dux.
T
and thus, by the uniqueness of the Radon-Nikodym derivative, we have

%: /X1 Ls(z1)p(dzy|z2)

foﬂ@ 13(1’1)(1.1’1
o)

for almost all zo € [0, 1] w.r.t. px,, and thus,

yl Yy
/ —dx—/ lg(z)dz
0 2 0

for all y € [0,1]."' By the usual arguments (which includes the use of mono-
tone class lemma and monotone convergence theorem), we have

/A%dx:/Alg(a:)da;

for every Borel subset A C [0,1], and thus, again by the uniqueness of the
Radon-Nikodym derivative, we have

— = 1g(x) for almost all  w.r.t. the Lebesgue measure,

which is absurd.

A.2 Proof of Proposition 1

First, we will show the following lemma:

Lemma 1. If g is a probability measure defined on [0, 1]? and the conditional
probability u(-|z2) has a density function A(-|xs) for almost all x5 w.r.t. ux,,
then

(S |xe) — p for almost all xo w.r.t. uy,. (4)

HNote that the Lebesgue measure is absolutely continuous w.r.t. px,, and the both
side of above equation are continuous in y.



Proof of Lemma 1. Fix any ¢ > 0. Let hy,(z1) = h(z1|ze) if it can
be defined. Because h,, is integrable, there exists a continuous function

¢ : [0,1] — R such that'?

/ (@) = hey(@)ldo < <.

Because h,,(x) is a density function of a probability measure, we have

/Olsomdx—l}: /01< () = by (2))dz| < /|¢ ()ldz < &. (5)
On the other hand,
/ pla)dr = p(S,)

< / 9(&) = By (2)|dz < €. (6)

Because ¢ is continuous, it is Riemann integrable on [0, 1]. For k =1, ...,2m
k—1+4+2p

define
2m

m_ k=1 k—1+2p m
Ak_|:2m7 om :|7£k_

if £ is odd, and
k—2+2p

k—2+2p k: e
k= 2m

Al =
F [ 2m

if k is even. Then, the Riemann sum is

s(¢, A™, &™) Z P(Eop—1)— + Z W(ggli)?p o Z (k1)
k=1 k=1

k=1
and thus, if we define

=S

Pm = Z %0(55%—1)1%’,2_17
k=1

then
1 1
/ Om(x)de = ps(¢, A™, &™) —>p/ o(r)dz,
0 0

12See Theorem 3.14 of Rudin (1987).



as m — oo. Therefore, for sufficiently large m, we have
1
| onlo) — pota)yda] <. @
0

and thus, by (5) and (7),

< 2e.

(8)
Because ¢ is continuous on the compact set [0, 1], it is also uniformly con-
tinuous, and thus

/ 1<,om<x>dx—p\s [ onte) = potenaa| | [ viota) - 1

sup |¢(x)1s,, (z) — m(2)] <e
z€[0,1]

for sufficiently large m. Therefore,

/m o(x)dx — /01 Om(x)dx

/ (@)L, (2) — ()

< [ le@s,@) —gn(@ldr e (©)

By (6), (8), and (9), we have

(Smlzz) — p
< 'msmwg)— / ol + / ol - / ()| 1 / () —p
< 4e,

as desired. This completes the proof of Lemma 1. l

Let
a} = u;(0,0), af = u;(0, 1), a? = u;(1,0), a? = u;(1,1).

Then, for every strategy ko of player 2,

\Us (k1" ko) — Ui(k1, k2)| <

/X ((Smz2) — ) (PY(2)a + ph(z2)a)dpux,

+

/X (0 — 1S mlz2)) (P2()at + ph(a2)a?)dpix,

< |14(Sp|2) — p| x max |a? |dpx, — 0 as m — oo
Xy J

by dominated convergence theorem, as desired. This completes the proof. B



A.3 Proof of Proposition 2

As in the proof of Proposition 1, it suffices to show the following lemma.

Lemma 2. Suppose that u is a probability measure on [0, 1]? and the con-
ditional probability u(-|z2) is atomless for almost all xo w.r.t. px,. Then,
there exists a subsequence (Sk(,)) of (S;,) such that

p(Sk(my|T2) —p — 0 as m — oo for almost all x, w.r.t. fix,. (10)

Proof of Lemma 2. Define

f™(x) =g, (z) —p

on [0,1[. If f: R — R is a periodic function with period 1 and f(z) = f!(z)
for x € [0, 1], then

f"(@) = f(ma).
Define

enln) = [ Somen o),

where fi,,(-) = p(-|z2). It suffices to show that there exists an increasing
sequence k : N — N such that the function ¢y, — 0 as. wrt. ux,. As
is well known, any sequence of functions that converges to zero in L' has a
subsequence that converges to zero a.s.. Hence, it suffices to show that there
exists an increasing sequence m : N — N such that

/|Cm(n)(xz)\dux2 (z2) — 0. (11)
Choose any small £ > 0, and define 7' = U;ez[i, i + p] and
fo(x) = max{0,1 — e inf{|ly — z[ly € T}} - p,

f5(x) = max{0,1 — e tinf{|y — || inf{|z — y||z € T°} > e}} — p.

Then, both f¢ and f~¢ are periodic with period 1. Figures 1-2 depicts both
functions f*°, where p = 0.4 and ¢ = 0.1.

Let ¢° (resp. ¢g—¢) be a trigonometric polynomial that uniformly approx-
imates f¢ (resp. f~°), that is,'?

1775 = g™l = sup [f5 (@) — g (@) <=
A

13For the existence of such trigonometric polynomials, use Stone-Weierstrass’s theorem.
See Theorem 2.4.11 of Dudley (2002).




Figure 1: Graph of f¢

0.4 \ /

Figure 2: Graph of f~—*

The following equation expresses g concretely:

+e _ +e 2mmix
g (.Z’) - E am € )
mEZL

+e
m

/01 [ (x)dr — /Olgie(x)dx

/0 1 FE(2)dw

we have |aF®| < 2¢. Define

where a,° = 0 for all m with sufficiently large |m|. We can obtain

< | 17 () — g (o) o < e

Because )
+e +e
=, / g (z)dr = ag*,
0




By the Cauchy-Schwarz inequality,

R 1 =
1 < 1 2 12

m=—M m=—

where /i, is the Fourier transform of j,,, i.e.,

1
o (m) = / ey (1),
0

By Wiener’s theorem,' for every atomless Radon measure v on ]0, 1],

N

. 1 2
JVIET?)OQN+1jZ_:N|V(J)| =0

where D(j) = fol e~ 2™y (x). Applying this theorem, we have that the right-
hand side of (12) converges to zero as M — oo whenever fi,, is atomless.

Thus,
M

Z |dEe(29) — aF°| — 0 as M — oo,

m=—

1
2M +1

for every x5 such that p,, is atomless. Because

D lem (@)l < Y e (wa) — di ()| + [y (2),

we have
M

Y e (w2)] < 3e,

m=—

y
P oM +1

for every x5 such that p,, is atomless. Since f¢ > f > f~¢, we have ¢, (z2) >
cm(z2) > ¢, (x2). Hence, | (2)| < |5, (22)] + |c,,f(x2)], and thus, for every
such x5, we have

M
1
li m < Ge,
e o, 2 e < 62
which implies that,
1 M
Iy 3 kel =0

14Gee section 1.7 or 6.2 of Katznelson (2004).



Because |c,(22)] < 1, by dominated convergence theorem, we have

M 1
. 1
&g;mw+1;Z?L;MAMHWuA@)=O (13)

Now, define
1
%z/WM@WWMMMW&m)
0

If there is no subsequence (an,n)) that satisfies lim,, o Gmny = 0, then there
exists € > 0 and Ny such that for every m > Ny, a,, > €. Therefore, for

every sufficiently large N,
N
1
N2z
N m=1

which contradicts (13). Thus, there must exist a subsequence (ay,(,)) such
that lim,, o @) = 0, and consequently,

DO ™

1
0< / |Con(n) (02)|dpix, (22) < Ay — 0,
0

which implies (11). This completes the proof of Lemma 2 and Proposition
2. 1

A.4 Proof of Proposition 3

Because every X; is a Polish space with continuum cardinarity, we can assume
that X; = [0, 1] without loss of generality. Suppose that v is a probability
measure on [0, 1]. First, if v is atomless, then v({z}) = 0 for every z € [0, 1].
Second, suppose that v({z}) = 0 for every = € [0, 1], and define F(z) =
v([0,z]). Then, F(0) = 0 and F' is continuous. Because [0, 1] is compact,
F(0) = 0 and F' is uniformly continuous. Third, let F(z) = ([0, z]) satisfy
that F'(0) = 0 and be uniformly continuous. Then, for every Borel set
B c0,1],

SR . 1
max IJ(BFW{Z ,i})gF(i)—F(z )—>0asm—>oo,
i=1,...,m m ' m m m

which implies that v is atomless. To summarize the above arguments, the
following three conditions are equivalent.

1. v is atomless.



2. v({z}) =0 for every z € [0,1].
3. If F(z) =r(]0,z]), then F(0) =0 and F is uniformly continuous.

Now, define yi; = px, and p_; = px_,. It suffices to show that if u(-[z_;)
is atomless for almost all x_; w.r.t. p_;, then p;;(-|x;) is atomless for almost
all z; w.rt. p;.

Define
@k(x_i) = sup M([%,Ji'iﬂx_i),
0<z)—a; <,i,7}€[0,1]NQ
Yi(z;) = sup i ([24, 7] ;)
0<a]—zi<f,2i,25€[0,1]NQ
and

= inf — inf 1.
v = Inf oy, (0 ,irele

Then, all of the above functions are measurable. By the above arguments,
we have that u(-|z_;) is atomless for almost all z_; w.r.t. p_; if and only if

[ etaydni=o,

—1i

and p;;(-|z;) is atomless for almost all z; w.r.t. p; if and only if

/Xj U(x;)dp; = 0.

Therefore, it suffices to show that

I8

Choose two Borel subset B, D C [0,1]. Then,

p(r_i)dp—; = 0= /X U(z;)dp; = 0. (14)

H (B x D x H X@) = /D 0. x u(Blw—i)dp—i(x—;)
X1 Lops 5 X0

Cij
— [ msBle s ()
D
= / pij (Blproj;(z—;))dp—i(z—;),
DXH[#i,j Xg
by Theorem 4.1.11 of Dudley (2002), where proj; : X_; — X is the projec-

tion mapping; that is,
proj;(a_;) = 1.



Therefore, we have

E(u(B|-)|proj;) = pij(Blproj;(-)).

By monotone convergence theorem of conditional expectation, we have
0< / U(w;)dp;(z;)
X

= Y(proj;(v—i))dp—i(z—:)

X_;

- /X inf (0 sup uij([xl-,xmprojj(:ci))) du_i(z_;)

i keN xé—mi<%,xi,m;€[0,1]ﬂ(@

= / iﬂf( sup E(M([%902]|')|P1"0jj)($—z‘)> dp—i(z—;)

RN\ o<~ < Lzi,0t €00,1]0Q

—1

< i N
N /);V,L ]}:1611{]E<(pk|pr0‘]])(l‘_l)d/"b—’b(x—’l)
- / E((p|projj)(l’_i)du_i(x_i)
- / ple—i)dp—i(z—i) =0,
X
which implies (14). This completes the proof. B

A.5 Proof of Claims in Example 2

First, we confirm the definition of the Prohorov metric. Let (X, px) be a
metric space and P, be Borel probability measures defined on X. For
every A C X and ¢ > 0, let A° = Uea{y € X|px(z,y) < e}. Define

p(P, Q) = inf{e|P(A) < Q(A) + ¢ for all Borel set A}.

This p is known to satisfy all requirements of a metric, and is called the
Prohorov metric. If X is a second-countable complete metric space, then p
is also complete.!?

In our case, 0, is a probability measure on ]0,1]?, which is a second-
countable complete metric space. Thus, to verify the convergence of (6,,), it
suffices to show that it is a Cauchy sequence.

15See Corollary 11.5.5 of Dudley (2002).



Second, we note that by definition of 6,,, we have that if C}?}fl c o,

om(CT) PR
g M Cl C Ap,i' + ' is even,

O (CFY) = or C' ¢ Ay, + j is odd, (15)
0 otherwise.

We will show that p(6,n,6m41) < gmer, which implies that (6,,) is actually
a Cauchy sequence. Choose any Borel set A CJ0,1]* and let A7} = ANCP
and Bf} = (AZ?)WI“ N CF. Tt suffices to show that 0,,(Af}) < O y1(B).
If 0,,,(C7}) = 0, then it is clear. Therefore, we assume that 6,,(C}}) = g=.
Let C'Zfljfl C ¢} and 6m+1(6’?jfl) > 0. If ¢/ is odd, then k' = ¢ — 1 is even
and C’,Z’,L;,rl C Cj}. In this case, Bj} includes DZ}JJ.?I = A%ﬁl + (4m1+1 , 0). If
is even, then &' = ¢ 4+ 1 is odd and C’;?;?l C C7}. In this case, Bj} includes

m+1 _ Am+1 1
Dy = Al — (W,O). In both cases,

(AT 4 0, (A7) = /A ey /A e

klj/

= / 2mda:+/ 2Mdx
A77-&,-1 Dm+1
i'j

k,j/
m—+1 o m m—+1
Bgmq’;‘j
Thus, we have

9m<A;‘?) < em-i-l(BiTgr'L)v

as desired.
Therefore, we have 6,, — 0* as m — o0o. Next, we will show that

07(C5) = 0m(CF7). (16)
Note that, by definition of Cj}, we have

Om i1 (C}) = Om(Ci7)

for every k > 0.
First, suppose that 0,,,(C]}) = Sim. Define

9" (x) = max{0,1 — 4™ inf{|ly — |||y € C}j'}},

hk(a;) = max{0,1 — gk inf{||y — z|||inf{||z — y|||z ¢ C:;L} > 4fmfk}}.



Then, clearly ¢g*, h* are bounded continuous functions on ]0, 1], and

4 x 4k

< 0 (CFF)
S /gk(‘r>d6m+é

4x (45 +1)
{m+k ’

< 0.,.(C}) +

for every k, ¢ with ¢ > k. Therefore,

4 x 4k
8ZW < / h* () dg*

< / 9" (x)do”

4 x (48 4+ 1)
{m+k )

< 0.(C37) +

and thus,
0" (int. CJ7) = 0" (cl. C7) = 0,,(C7),

which implies (16) in this case. Because the number of such (i, j) is exactly
8™, we have if 0,,(CJ}') = 0, then 0*(C]}) = 0, and (16) holds.

We shall show that 6 is weakly conditionally atomless for player 1. We
write ]0,1]2 = Y} x Y, where Y; =]0,1]. It suffices to show that 6*(-|ys) is
atomless for almost all yo w.r.t. 65, and 6*(-|y;) is atomless for almost all
yr w.r.t. 05.. We treat only the former, because the proof of the latter is

i itl

symmetrical. First, we call Q € 2, an atom of 2,, if Q =]z, 55| for some

1. We will show that if Q) is an atom of 2,, and B € 2, then
0"(B x Q) < 2"™MEMN(B)A(Q) < A(B)VAQ), (17)

where A is the Lebesgue measure. By additivity of both sides in B, we can
assume that B is also an atom of 2. If £ =m, then B X Q = C} for some
1,7, and thus

P(B X Q) < g = 2" x 47 x 4 =2 A(BA(Q),

as desired. If ¢ < m, then B x () is a finitely many union of Cartesian
products of atoms in 2,, and 2™~ of these have positive measure w.r.t. 6*,



and thus,

0 (BxQ)=2""x8™
=Ml M x4 w4 4T
= 2A(B)A(Q),
as desired. The proof of the case ¢ > m is symmetrical.

Particularly,
0y,(B) = A(B)

if B € 2, for some (. Because the algebra U,2, is a base of the Borel
o-algebra, By monotone class lemma, we have

65, = .
Define
. (i i+l
A= fmaniln g0 ([0 5|) >of-

If A(A) > 0, then there exists 6 > 0 such that A(As) > 0, where

lim  max 6" (} ! Z+1} y2>>(5}.

gm’gm
Therefore, for every m, there exists i,, such that A\(AJ") > 0, where

A Vim im+1
o ([ |m) >0}

If Q= |4, 2] then by (17) and monotone class lemma,

0" (A5 X Qm) < AMAF)VA(Qnm).

As = {y2 €]0,1]

Agn = {yg E]O, 1]

On the other hand,
Am

which is absurd for sufficiently large m. Therefore, A\(A) = 0. By the same
argument as in the first paragraph of the proof of Proposition 3, we have
0*(-|y2) is atomless for almost all yo w.r.t. 67, .



Next, let k1 be the simple (1/2,1/2)-mixed strategy, and k] = 14, where
A = A, for some m. Suppose that k| is 0.1-purification of k. Choosing
ko =1 and k3 = 1, we have

\Uy (K1, ko, ks) — Uy (ky, ke, k3)| =

1
0" (Ay,) — —‘ < 0.1,
2
and thus, 0*(A,,) > 0.4. Next, let B, C be the union of | 757, £55] for odd

7, and let ko = 1p and k3 = 1¢. If D is a product of atoms of 2,,, then

D) ifpc A
O(DXBXC):{ 2. N Am

0 otherwise,
and thus,
1
0(A,, x Bx ()= 59*(Am),
O(AS x Bx(C)=0.
Therefore,

/ 1 *
|U1(k’1,k’2,k’3) — Ul(kl,kg,k3)| = 19 (Am) > 01,

a contradiction.

Finally, suppose that k] = 14 for some Borel set A. Then, there exists a
set A, such that 6*(AAA,,) < 0.05. In this case, we can easily check that
Kk} is not 0.05-purification of k;. This completes the proof. B
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