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1 Introduction

In real life, there are many games concerning strategic interactions among numerous in-
dividuals. Population game theory is a powerful tool in the context of competitions with
large numbers of individuals and is widely applied to various fields, such as biology, traf-
fic, sociology, science, technology and so on. The classical population game theory stems
from“mass-action” explanation of equilibrium points in the doctoral dissertation [1] of
Nash and it has been further studied by many game theorists [2—6]. The monograph [3]
of Sandholm published in 2011 is one of the most representative works, which systemat-
ically elaborated the theory and applications of population games and their evolutionary
dynamics, and provided an important foundation for the subsequent research of popula-
tion games. In recent years, Yang et al. [7, 8] extended single-objective population games
to multiobjective ones. They proposed the concepts of weighted Nash equilibria, Pareto—
Nash equilibria and weakly Pareto—Nash equilibria for multiobjective population games,
then proved the existence of equilibria and studied the stability of equilibrium points by
nonlinear analysis methods. Yang and Zhang [9] first introduced the notion of coopera-
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tive equilibria for population games and analyzed the existence and essential stability of
the relevant equilibrium points.

Most existing economic models are always based on the assumption of complete ratio-
nality, that is to say, every decision maker can maximize his/her own interests under some
constraints. However, people cannot have perfect thinking ability, therefore the assump-
tion of complete rationality is too ideal, which limits the application of the models. Thus,
it is necessary to introduce bounded rationality into the economic models. Anderlini and
Canning [10] established a model of game with abstract bounded rationality functions.
They regarded the economic problems satisfying some certain conditions as an abstract
space, and provided the definitions and conditions of structural stability and robustness.
Considering the assumptions of their model are too demanding and many economic mod-
els fail to meet them, Yu et al. [11-14] weakened these conditions, extended the application
of the model to cover other non-linear problems, and finally made some new and profound
conclusions. As for population games, in which individuals are always bounded rational,
it is thereby necessary to discuss the bounded rationality in population games.

All the above studies are based on the deterministic theory. However, due to the in-
completeness of information, non-complete rationality of behaviors, or the restriction
and influence of uncertain factors such as climate and environment in the real world,
the decision-making environment is often uncertain. As a result, we need to introduce
the uncertain parameters to describe such mathematical models. When the influence of
uncertain parameters is small, it can be ignored, then a satisfactory approximate solu-
tion can be figured out. But when the influence cannot be ignored, its negligence may
give an erroneous solution, so it is of great importance to deal with these uncertain pa-
rameters in such a case. Providing some characteristics of uncertain parameters such as
randomness, fuzziness or fuzzy randomness, the related problems can be investigated by
using Bayesian game [15], fuzzy game [16] or fuzzy Bayesian game [17]. Nevertheless, if
the above characteristics are unknown and the participants can only predict the change
range of uncertain parameters, these parameters need to be dealt with in different ways. By
combining the concepts of classic Nash equilibrium and weak Pareto (or Slater) efficient
solution for multiobjective optimization, Zhukovskii [18] first put forward to the notion
of Nash-Slater (or NS for short)equilibrium for an n-person noncooperative game with
uncertain parameters, and then studied the existence of NS equilibrium. On this basis,
many scholars have conducted a large number of studies to investigate various problems
of games with uncertain parameters [19-21].

In this paper, inspired by the study so far, we introduce the uncertain parameters for
population games, propose the concept of NS equilibrium for population games with un-
certain parameters, and prove the existence of NS equilibrium by using Fan—Glicksberg
fixed point theorem. Moreover, through introducing an abstract rationality function, we
establish a bounded rationality model for population games with uncertain parameters,
and study the stability of NS equilibria in this model.

2 Preliminaries
We first recall some elementary definitions and conclusions, which we will mainly use in
the following sections.

Definition 2.1 ([22]) Let E and H be two topological vector spaces, X be a nonempty
convex set in E and C be a convex cone in H with intC # @. A vector-valued function
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f from X to H is called to be C-quasiconvex-like if for any x;,x, € X and A € (0,1), it
satisfies f(x1) € f(Ax1 + (1 — A)xz) + C or f(xz) € f(Ax; + (1 — A)x3) + C. f is called to be
C-quasiconcave-like if —f is C-quasiconvex-like.

Remark 2.1 If H = R, C = [0, +00), then f is C-quasiconvex-like (or C-quasiconcave-like)
is equivalent to f is quasiconvex (or quasiconcave). Therefore C-quasiconvex-like (or C-
quasiconcave-like) is an extension of quasiconvex (or quasiconcave).

Lemma 2.1 ([23]) Let X and Y be two Hausdor(f topological spaces. Assume that S : X —
2Y is closed and Y is compact, then S is upper semicontinuous on X.

Lemma 2.2 ([24, 25] Fan—Glicksberg fixed point theorem) Let X be a nonempty compact
convex subset of a locally convex Hausdorfftopological vector space E.IfS : X — 2X isupper
semicontinuous on X, and S(x) is a nonempty compact convex set for every x € X, then there
is x € X such that x € S(x).

Lemma 2.3 ([11]) Let X, Y be two metric spaces, K(X) be a set containing all nonempty
compact sets in X, By, B € K(X), Y,y € Y and p™,p be continuous functions defined on
XxY,m=1,2,....Ifh(B,,, B) — 0, where h is the Hausdor{f distance defined on X, y,,, — y

and sup, e xxy [P" (%,9) = p(x,y)| — O, then max,e,, p" (v, ym) — maxyeg p(v, ).

Lemma 2.4 ([12]) Let X, Y be two metric spaces, Z be a compact metric space, K(X) be a set
containing all nonempty compact setsin X, B, B € K(X), Y,y € Y and p™, p be continuous
functions defined on X x Y x Z,m =1,2,.... If h(B,,, B) — 0, where h is the Hausdorff
distance defined on X, y,, — y and sup, e xyxz [P (%, 9,2) = p(x,5,2)| = O, then

max minp” (v, ¥, 2) = max minp(v, y, z).
veBy, z€Z veB zeZ

For the following two lemmas, one can refer to [26].

Lemma 2.5 Assume that X and Y are two Hausdor(f topological vector spaces, a vector-
valued function S : X x Y — RK is continuous, a set-valued mapping G : Y — 2% is
continuous on Y with G(y) being a nonempty compact subset of X for any y € Y, and
V(y) = {x € G)|S(w,y) — S(x,y) ¢ int R, for any u € G(y)}, then V(y) is a nonempty com-
pact set,and V : Y — 2% is upper semicontinuous on Y.

Lemma 2.6 If X is a complete metric space and A is a nonempty closed subset of X, then

the subspace A is complete.

3 Existence of NS equilibria for population games with uncertain parameters
Let us recall the concept of NS equilibria for n-person noncooperative games with uncer-
tain parameters, see [18].

We denote an n-person game with uncertain parameters by G = (I, X, Y, f(x,y)). Specif-
X; and X; is the set of strate-
gies of the ith player, where i = 1,...1; Y is the set of uncertain parameters, Y C R",m > 1

ically, I = {1,..., n} is the set of players, where n > 1; X = [ [,
and y € Y is a vector of uncertain parameters; f = (f1,...,f.).f; : X X Y — R is the pay-
off function of the ith player. For every i € I, denote x; = (¥1,...,%i_1,%i+1,...,%,) € X; =

1_[1'61\{1'} Xj.
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In this game, suppose that all players only know the range Y of the uncertain parameter
vector. Every player selects a strategy to maximize his/her own payoff, meanwhile, the
payoff is also a function of uncertain parameters. The game can be described as: we can
obtain the strategy profile x = (x;, x;) € X while each player has selected his/her strategy, if
y € Y is the uncertain parameter vector, then the ith player’s payoff is f;(x, y).

Definition 3.1 A pair (x*,y*) € X x Y is an NS equilibrium of G if it satisfies:
(1) Viel filx},%5,y") = filx x5, y%); and
(2) VyeY, flx*,y*) —f(x*,y) ¢ int R” ,where f = (f;,...,f,) and
intR} ={(uy,...,u,) €R™u; >0,i=1,...,n}.

Remark 3.1

(1) The first condition shows that x* is a Nash equilibrium of the classical
noncooperative game (I, X, f(-,¥*)) given an uncertain parameter vector y = y*.

(2) The second condition implies that y* is a Slater optimal (also known as weak Pareto
optimal) solution of the multiobjective minimization problem min,cy f (x*, y) with
fixed x = x*. In this case, every player holds pessimistic or conservative attitude
towards uncertain parameters, that is to say, the payoffs of # players can be viewed
as 7 objectives, we cannot make all # objectives strictly poor under the effect of
uncertain parameters.

(3) If Y =@ or y is fixed, the solutions satisfying Definition 3.1 are Nash equilibria for

determined classical noncooperative games.

Sandholm [3] provided a detailed description about the concepts of population games
and their Nash equilibria. Based on it, we introduce the uncertain parameters into pop-
ulation games and then define the concept of NS equilibria for population games with
uncertain parameters.

Suppose that a society containing N > 1 populations is P = {1,2,...,N}. Each popu-
lation p € P consists of sufficient but finite agents with the same strategy set and payoff
function. The pure strategy set for agents in population p is presented as S = {1,2,....,n"},
the total number of pure strategies for all populations is n = Zp
tion states of population p is denoted as X? = {x” = (¢, x5,...,45,) € R | Z;’flx‘f =1},
where each scalar &/ of #” indicates the share of agents in population p who select strat-

<p "’. The popula-

egy i € §7, and #” is the state (vector) of population p. Denoted by X = ]_[pep X =
{x = (1 a?,...,2N) € R” | #” € XP} the social state set, which represents the aggregate be-
havior in the society.

The model of population games with uncertain parameters is denoted by I' = (X?, F?,
Y)pep. Y is the set of uncertain parameters, ¥ C R™. Ff’ : X x Y — R indicates the payoff
of agents selecting strategy i € S” in population p, F? = (F},F},...,F},): X x Y — R”
represents the payoff functions for all strategies in S” and F = (F1, F%,...,FN): X x Y — R"
is the payoff functions of all populations in the society.

Remark 3.2 X? is a simplex in R, so it is obviously a nonempty convex compact set.
We propose the notion of NS equilibria for I' as follows.

Definition 3.2 A pair (x,y) € X x Y is an NS equilibrium of the model I' if it satisfies:
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(1) #>0=F(x7) > Ff(a?,jz),\?’p € P,Vi,jeS§?; and
(2) FP(%,9) - FP(%,y) ¢ intR"” ,¥pe P,Vye Y.

Remark 3.3

(1) The first condition shows that & is a classical Nash equilibrium for the population
game (X, F(-,y)) given an uncertain parameter vector y =y (see [3]).

(2) The second condition implies that ¥ is a Slater optimal (also known as weak Pareto
optimal) solution of the multiobjective minimization problem min,cy F(%,y) with
fixed social state x = x. In this case, every individual in all populations holds
pessimistic or conservative attitude towards uncertain parameters, that is to say, the
payofts of n” pure strategies chosen by individuals in population p may be viewed as
n? objectives, we cannot make all #” objectives strictly poor under the effect of
uncertain parameters.

(3) If Y =9 or y is fixed, the solutions satisfying Definition 3.2 are Nash equilibria of

determined population games.

Sandholm established an equivalent description of Nash equilibria for population games
in [3]. Similarly, two equivalent conditions are easily obtained in population games with

uncertain parameters.

Lemma 3.1 Two equivalent conditions are given as following:
(1) #>0=F'(%7) > F(%,5),Yp € P,Vi,j € 8; and
(2) Z[ESP ifFf’(ﬁ?J) = maXyy exr ZieSP MfFf(%J’):VP eP.

Next, we use Fan—Glicksberg fixed point theorem to prove the existence of NS equilibria
for population games with uncertain parameters.

Theorem 3.1 Let I = (XP,F?,Y),ep be a population game with uncertain parameters,
where Y is a nonempty convex compact subset of R™. If the payoff functions satisfy the
following conditions:
(1) foreachp € P andie SP, F' : X x Y — R is continuous,
(2) foreachx € X,y FP(x,y) is Rﬁp -quasiconvex-like, then there exists at least one NS
equilibrium of T'.

Proof For each p € P, a set-valued mapping 77 : X x Y — 2 is given by

TP (x,y) = {ZP exr

S L (6, = max > u’f’Ff(x,y)},

ieSP ieSP

then we obtain 7: X x Y — 2% by T(x,y) = [Lep TP (%)
Meanwhile, a set-valued mapping H? : X — 2¥ is given by

HP(x) = {y € Y|FP(x,y) — FP(x,w) ¢ intR” ,Yw e Y},

then we obtain H : X — 2¥ by H(x) = [1,ep H? ().
For each p € P, it is clear that T?(x,y) is a nonempty compact convex set for every

(%,y) € X x Y. Next, we show that 77 is upper semicontinuous. From Lemma 2.1, we only
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need to show the graph of 77 is closed. Namely, let {(x™,y")}5>_; C X x Y be any sequence
with (x”,y") — (x,y), for each 2% € TP(x™,y™) with 22" — 2, it needs to verify z¥ €
T?(x,y). Since 2" € TP (x™,y"), then ), ¢ ZPMFP (x™, y™) = max,pexp D iesp ul FP (x™, y™).
Furthermore, as F? is continuous, we get Y, g 27" F’ (x™,y") — Y ;.0 2. F¥ (x,y) and
maxwexr Y e W L (x™,9™) — maxuwexr Y ;e U Fr (%,5) by Lemma 2.3. It then follows
that Y, o 2 FF(%,) = maxpwexe Y ;oo UL FY (x,7), thus we have 22 € TP (x, 7).

To sum up, 77 is upper semicontinuous and 77 (x, y) is a nonempty compact convex set.
Hence, T = ]_[p673 T? is upper semicontinuous and 7'(x, y) is a nonempty compact convex
set.

On the other hand, for each p € P, we can easily obtain H? is upper semicontinuous
with a nonempty compact set H”(x) by Lemma 2.5. We next show H”(x) is a convex set
for any x € X. For any y;,y, € H?(x) and A € (0, 1), suppose that Ay; + (1 — A)y, & HP(x),
then there is wy € Y such that FP(x,Ay; + (1 — L)y2) — FP(x,wp) € intRﬁp. From condition
(2), we get FP(x,y1) € FP(x, Ay1 + (1 = A)y2) + pr, then

FP(x,y1) — FP (x, wo)
= FP(x,y,) — FP (x, A+ (1 - k)yz) + Fp(x, Ay + (1= A)yz) — FP(x, wp)

e R” +intR” CintR",

which contradicts that y; € H?(x). Consequently, H”(x) is a convex set for every x € X.

To sum up, H? is upper semicontinuous and H”(x, y) is a nonempty compact convex set.
Hence, H = ]_[pep H? is upper semicontinuous and H(x, y) is a nonempty compact convex
set.

We now define W: X x Y — 2X*¥ by W(x,y) = T(x,y) x H(x). From the discussion
above, we know W is upper semicontinuous and W (x,y) is a nonempty compact convex
set. From Lemma 2.2, there is (%,%) € X x Y such that (%,y) € W(%,). Hence, for each
p € P, we have ¥ € TP(%,), then Y, ¥/ F/ (%,7) = maxyexr Y ;o 4 FY (%,7) can be ob-
tained. It is equivalent to 54‘? >0= Ff (%,y) = Ff (%,9),V¥p € P, Vi,j € & from Lemma 3.1;
also for each p € P, we obtain y € H(x), this implies that F?(x,y) — FP(x, y) ¢ int pr, VpeP,
Vy € Y. Consequently, (¥,) is an NS equilibrium of I as it satisfies two conditions of Def-
inition 3.2. |

4 Stability of equilibria for population games with uncertain parameters under
bounded rationality

In this section, let us first recall the model of bounded rationality established by Anderlini

and Canning in [10]. We assume that (X,d) is a metric space and K(X) is the set of all

nonempty compact subsets of X throughout this section.

An abstract model of bounded rationality is expressed as M = (A, X, T,R), where A
is a parameter space; X is an action space; T : A x X — 2% represents the feasibil-
ity mapping and its induced further mapping is f : A — 2%, and for any A € A, f(A) =
{x e X:xe T(Ax)} and Graph(f) = {(A,x) € A x X :x € f(A)}; R : Graph(f) — R* is a ra-
tionality function. For any A € A and ¢ > 0, we define the set of ¢-equilibria at A as
E(he)={x€f(}) | R(x,x) < ¢} (corresponding to the bounded rationality of agents when
¢ > 0 is small sufficiently). In particular, E(A) = E(%,0) = {x € f(A) | R(A,x) = 0} is the set of
equilibria at A, which corresponds to the complete rationality of agents.

Yu and Yu [11] gave the following definitions and stability results.
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Definition 4.1 ([11]) The model M is robust to ¢-equilibria at A € A if for any § > 0,
there is an & > 0 such that, for any ¢ with 0 < ¢ < & and any A’ € A with p(A, 1) <
g,h(E(N,€),E(A)) < 8, where & is the Hausdorff distance defined on X.

Definition 4.2 ([11]) The model M is structurally stable at A € A if the equilibrium map-
ping E: A — K(X) is continuous at A € A, namely, VA, € A, A, — A, then h(E(A,), E(A)) —
0.

Lemma 4.1 ([11]) Suppose that the metric space A is complete and the metric space X is
compact. If f : A — K(X) is upper semicontinuous and R : Graph(f) — R* is lower semi-
continuous, then the following results hold true.
(1) The equilibrium mapping E : A — K(X) is upper semicontinuous.
(2) There is a dense residual subset Q in A such that M is structurally stable at each
A €Q.
(3) M is robust to e-equilibria at A € A and thus robust to e-equilibria at ) € Q, when
M is structurally stable at A € A.
(4) Forany ) € Q,Ay, — A, and any &, — 0, then h(E(A,, &,,), E(A)) — 0.
(5) IfE(A) is a singleton set for any A € A, then M is structurally stable and robust to
e-equilibria at . € A.

Next, we establish a bounded rationality model in population games with uncertain pa-
rameters by constructing an abstract rationality function, and then investigate the stability
results of the NS equilibrium in our model.

I' = (X, F?,Y),cp is the model of population games with uncertain parameters.

Let F ={F = (FL,F%,...,FN) | Vp € P, Vi € S, F/ is continuous on X x Y; Vx € X,y >
F(x,y) is pr -quasiconvex-like}. Denoted by Ens(F) the collection of all NS equilibria of
the population game F € F, it is obviously that Exs(F) # ¥ from Theorem 3.1.

Forany F = (F,,F?%,...,FN),G = (G, G?,...,GN) € F, define

p(F,G)= max ZZ|Fp x,y) — G (x,9)].

(xy)EXXY
?) peP i=1

Lemma 4.2 (F, p) is a complete metric space.

Proof Let B={F: X x Y — R"|sup(xy6XXy IF(x,9)| < +oo}. For any F,G € B, define
p(F,G) = MaXxyexxy Zpe?) Zl LIEY (x,9) — GF (x,9)|, it is clear that (B, p) is a complete
metric space. So we need only show that F is a closed subset of B by Lemma 2.6. That is,
let {F™ = (FY,F>",...,FN™)}>° | be a sequence of F, and F" — F = (F},F2,...,FN), we
prove that F € F.
For each p € P and i € S?, we first show the continuity of F¥. Since F”* — F, for any
€ > 0, there exists a positive integer M(g) such that, for any m > M(e),

|F(x,5) = F"(x,9)| <&, (4.1)

for all (x,y) € X x Y. Fix m > M(e), then, for any (x,y) € X x Y, since F""(x,y) is continu-
ous on X x Y, there exists an open neighborhood U(x, y) of (x,y), for any («',y') € U(x,),
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we have

’Fy’m (*,y) - Ff’m(x,y)| <e. (4.2)

1

For the above (x,) € U(x, ), from(4.1), we obtain

B («,y) - " («,y)| <e. (4.3)

1

By (4.1) and (4.2),
\F"™ (x,5) = FY (x,p)] < 2e. (4.4)

Furthermore, by (4.3) and (4.4), we derive |Ff7 9" - Ff (,9)] < 3¢, thus Ff] is continuous
at (x, 7).

Next, it will be proven that y > FP(x,y) is pr—quasiconvex—like for any x € X. For every
p € P, consider a sequence {FP" = (F}", Fy"™, ..., F*;")}% . Let V be any open neighbor-
hood of zero element 9 in R’jp. For any (x,y) € X x Y, since F' — F?, there is a positive
integer M, such that FP"(x, y) € FP(x,y) + % and FP(x,y) € FP™(x,y) + % for any m > MO.
Also since F” € F, then, for any x € X, y — FP"(x,y) is R" -quasiconvex-like, i.e., for any
y1,¥2 € Y and any X € (0, 1),

FP™(x,y,) € FP™ (x, Ay +(1- A)yg) + Rﬁp,
or
FP™(x,y2) € FP™ (x, A1 + (1= L)y2) + R,
Thus, fix m > MO, for each x € X, for any y;,y, € Y and A € (0, 1),

174
FP(x,y1) € FP'"(x,y1) + 3

14
C Fpm (x, Ay + (11— A)yz) + 5 +Rzp

CFP(x, 01 + (1= A)yn) + V+RY,

or FP(x,y,) € FP(x, Ay +(1—A)y2) + V+pr can be proved similarly. Due to the arbitrariness
of V, it follows that FZ(x, y1) € FP(x, Ay1 +(1—A)y2) +Rﬁp or FP(x,y,) € FP(x, Ay1+(1—A)y2) +
R” . Namely, for each x € X, y — F(x,y) is R" -quasiconvex-like.

To sum up, F is a closed subset of B and therefore (F, p) is a complete metric space. (]

Now, we establish the model of bounded rationality for population games with uncertain
parameters. Consider the model M, = (F, X, Y, T, R): F is the space we mentioned above;
X= ]_[pep X? is aset of social states; Y is a space of uncertain parameters; 7: F x X x ¥ —
2%X*Y represents the feasibility mapping and its induced further mapping is f : F — 2X*Y,

Define T(F,x,y) =X x Y, then, forany F € F, f(F) = {(x,y) e X x Y : (x,9) € T(F,x,9)} =
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X x Y. Clearly, f is continuous and f(F) is nonempty and compact. Now we define the
rationality function R: F x X x ¥ — R, as

R(F,x,y)

= max max Z( ! —x)F(x,y) + maxmax ~ min (W’ F’(x,y) - F’(x,v)).
peP uPeXpP iesp peP veY prllzl,wPERﬁp

We will show the following results about the rationality function.

Lemma 4.3
(1) Forany F € F and (x,y) € X x Y, we have R(F,x,y) > 0.
(2) R(F,x,y) =0 ifand only if (x,y) € Ens(F).

Proof (1) For any F € F and (x,y) € X X Y, we obtain

R(F,x,)
> max P )Fl(x,y) +max  min (W’ FP(x,y) - F?(x, )
rpeP ieXSP;( ) PR wa’u:l,wpeRf"( Y )
=0.

(2) If R(F,x,y) = 0, then

uf — VP (x,9) =0, 4.5
s g 20 =) E o) (45

max max min (w” ,FP(x,y) — FP(x, v)> =0. (4.6)
PEP VeY |y |=1,wher?

By (4.5), for every p € Pand u” € X?,wecanget Y, o ¥ F (x,y) = maxpwexr Y ;o U FY (x,
y) since Ziesp(uf - xf)Ff(x,y) < 0. Note that it is equivalent to xf >0 = Ff’(x,y) >
Ff (%,9),Vp € P,Vi,j € 8 from Lemma 3.1. Thus (x,y) satisfies condition (1) of Defini-
tion 3.2.

On the other hand, if there is vy € Y and py € P such that FPo(x,y) — FFo(x,vg) €
intR’jp. Let WPO = {wPo : || w0 = 1, w0 eRZpO}, then, for any w” € W0, we obtain
(who, FPo(x,y) — FPO(x,vp)) > 0. Since W#0 is compact, then

min (WpO,FPO(x,y) - FP(x, Vo)) >0.

PO ||=1,wP0 RO

Thus

max max min (w" ,FP(x,y) — FP(x, v))
peEP veY HWPH:I,WPERKP

> max min (w” ,FP(x,y) — FP(x, vo))

PEP wp|=1,wr R

> min (w"",F"0 (%, y) — FPO(x, vo))
[[wPO || =1,wP0 RO

> 0.
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which contradicts (4.6). So for each p € P and v € Y, we have FP(x,y) — FP(x,v) ¢ intRﬁp,
then (x, y) satisfies condition (2) of Definition 3.2.

To sum up, (x,y) € Exs(F).

Conversely, if (x,y) € Ens(F), from Definition 3.2, we get

x>0 = Fxy)=Fxy, VpePVijes, (4.7)
FP(x,y) — FP(x,v) ¢ intpr, VpeP,VveY. (4.8)
Due to (4.7), we obtain ), ¢ & FP(x,y) = maxpexe D ies u!F¥ (x,y) for each p € P by
Lemma 3.1. Consequently, it holds true that max,cp maxwexr Y ;eq (U — 7 )FF (x,y) = 0.
Furthermore, foranyp € PandveY,letI(v) ={i: Ff(x,y) — F(x,v) < 0}. Clearly, I(v) #

@ by (4.8). Let i € I(v) and define W e wf e Rﬁp :|w?|| = 1}, where ;Vz) =1and 1;/1; =00 #
io), then (W', F?(x, y) - FP(x,v)) = ng (x,y) — Ff; (x,v) < 0. Therefore

min (w” JFP(x,y) — FP(x, v)) <0.

P |=1,wp RY

Thus

maxmax  min <wp ,FP(x,y) — FP(x, V)) <0.
PEP VEY yyp |-t wp R

Similar to the proof of (1), it is easy to see that

maxmax  min <Wp,Fp(x,y) - FP(x, V)) >0,

peEP veY |wP Hzl,wpemp

then

maxmax ~ min  (w”,FP(x,y) - F?(x,v)) = 0.
PEP VEY yp =L wp R

To sum up, R(F,x,y) = 0. O
Lemma 4.4 R(F,x,y) is continuous on F x X x Y.

Proof For any (F",x",y") € F x X x Y with (F",x",y") — (F,x,y)(n — +00), we need to
prove that R(F”,x",y") — R(F,x,y) as n — +00.
For eachp € P, let

¢ uxy) =) (uf =) (x),
ieSP

o (", y") = ) (] = )EP ("),
icSP

¢ (W, v,2,9) = (WP, P (3,9) — F?(x,v)),
(00 ) = (0 P () FP )

(1) We first prove that max,ep max,pcxr ¢ (4, %", y") = maxXpep Maxpexr @ (u,x,y).
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Since X is compact, for each p € P, X? is compact. So there exists K > 0 such that [|”| <
K for every a” € XP. As FP"" — FP?, then, for any &; > 0, there is a positive integer N7 such
that ||FP" — FP|| < 2871( for any n > Nj. Thus, for the above #, for each p € P, we have

" (u,x,y) — @ (u,%,9) |
S (W~ ) ) - Y (o —xf)Pf(x,w)

ieSP ieSP

= |(W =&, FP" (x,) = FP (x,))|

= [Jur =[£G, ) = F (9|
= ([l + 1 D127 Ge3) - 2 ey

€1
< 2K - — = €1.
2K
This shows that ¢”"(u,x,y) = ¢ (u,x,y) as n — +00.
It implies that max,pcxr @?"(u,x",y") — max,pcxr ¢?(u,x,y) from Lemma 2.3. Hence,
we have max,ep maxpexr ¢”" (1, ", y") — max,ep max,pexr ¢* (u,,).
(2) Next, we show that

maxmax  min ¢ (w,v,x",y") > maxmax  min ¢’ (w’,v,x,y).
PEP VEY | up| i1 wper?” PEP VEY |y =L wper?

For every p € P, as FP"" — FP, then, for any &, > 0, there exists a positive integer N,
such that ||[FP"(x",y") — FP(x",y")|| < 3 and [|[FP"(x",v) — FP(x",v)|| < % can be satisfied
simultaneously for any n > Nj.

Besides, for each i € S, since F! is continuous at (x,y) and (x",5") — (x, ), there exists a
positive integer N3 such that ||[F?(x",y") — F¥(x,y)|| < 2 and ||[F?(x",v) — F¥(x,v)|| < % can
be satisfied simultaneously for any # > Nj.

Let N = max{N,, N3}, for any n > N, we have

| (WP, v, 6™, 5") = ¢ (w, v, %, 9)|
= (w2 P (3, y7) = EP (a2, v)) = (', P () = P )|
< |, EPn (a2, y) - FP ()| + |2, EP (3, 0) = 2|
< [woll|lEPm @) = B () |+ e [P () = P ()|
+ WP () = B (s w) |+ w7 () = P |

& &2 & &
<—+—+—+ — =&
4 4 4 4

Therefore, we obtain ¢ (w?,v,x",y") — ¢ (WP, v,x,y) for each p € P. From Lemma 2.4,

it follows that

max  min ¢ (w,v,2",y") > max  min ¢’ (W,v,xY).

VeY yp|=1wP R VEY yp|=1wPeRY

Then

maxmax  min ¢ (w,v,x",y") > maxmax min ¢’ (W, v,x,y).
PEP VeY jyp =1 wper PEP VeY jyp =1 wper

Page 11 0f 13
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To sum up,

R(Fn,xn’yn)

= max max ¢”"(u,x",y") + maxmax ~ min _ ¢""(w”,v,%",y")
PpEP uPeXP peP veY prll=1,W”€Rﬁp

— max max ¢ (u,x,y) + max max min ¢’ (w,v,x,9)
peP uPeXp peP veY HwP||=1,w1’eR$p

= R(F,x,y). O

Remark 4.1 For any ¢ > 0 and F € F, we define the set of ¢-equilibria at F by Exg(F,¢) =
{(x,y) e f(F) :R(F,x,y) < ¢}, it describes the bounded rationality in population games with
uncertain parameters. Especially, by Lemma 4.3, Exs(F, ¢) = Ens(F, 0) is the set of NS equi-
libria for F as ¢ = 0, which describes the complete rationality in population games with

uncertain parameters.

Remark4.2 M, =(F,X,Y,T,R) is the model of bounded rationality for population games
with uncertain parameters. Similar to Definition 4.1 and Definition 4.2, we can define the
model M to be structurally stable and robust to ¢-equilibria at F € F, here we will not go

into details.
Now we give the following stability results.

Theorem 4.1 If M; = (F,X,Y,T,R) is the model of bounded rationality for popula-
tion games with uncertain parameters we mentioned above, then all stability results of

Lemma 4.1 are applicable for it.

Proof From our discussions above, (F, p) is complete, X x Y is compact, f: F - X x Y
and R: F x X x Y — R, are continuous, so Lemma 4.1 holds for M. O

5 Conclusion

In this paper, we proved the existence theorem of NS equilibria for population games with
uncertain parameters. Meanwhile, some stability results of NS equilibria have been ob-
tained by establishing a model of bounded rationality. Due to the uncertainty of decision-
making environment for game problems, the population games with uncertain parameters
expand the application scope of classical population games, so they are more practical and
have a more popularly theoretic value. However, the paper only focuses on the equilibria
for single-objective population games with uncertain parameters, the equilibria for mul-

tiobjective ones will be the next research direction in the future.
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