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1 Introduction

Dvoretzky, Wald and Wolfowitz (henceforth DWW), in a theorem proved in
Dvoretsky et al. (1951b, Theorem 4), and announced in Dvoretsky et al. (1951b,
Theorem 1) and in Dvoretsky et al. (1951b, Theorem 2.1), showed that correspond-
ing to any mixed strategy into a finite action space,' there exists a pure-strategy
such that the two strategies have the same integral with respect to a finite set of
atomless measures. They proved their theorem using the Lyapunov theorem for
vector measures, and formulated, as a simple consequence of the theorem, a gen-
eral purification principle that any mixed strategy can be purified to yield the same
expected payoffs and distributions. The general principle is then applied to the puri-
fication of statistical decision procedures, and of mixed strategies in two-person
zero-sum games with finite action sets.’

In this paper, we observe that the general purification principle of DWW is appli-
cable to finite games with incomplete information in Radner and Rosenthal (1982)
as well as to large non-anonymous games in Schmeidler (1973), both presented in
a finite-action setting. The relevance of the DWW insight to the purification prob-
lem in finite games with incomplete and diffuse information was already suggested
in Radner and Rosenthal (1982, Footnote 3) * and in Milgrom and Weber (1985,
section 5)*. However, the purification result in Milgrom and Weber (1985)does
not follow directly from the original result in Dvoretsky et al. (1951a) as claimed
therein, but from a new corollary of the DWW Theorem formulated here. In this
context, we also clarify different notions of purification implicit in Dvoretsky et al.
(1951a), Milgrom and Weber (1985) and Radner and Rosenthal (1982), and prove
some results for games with incomplete information, based on what we term strong
purification. This concept is stronger than all of the purification concepts in the
relevant literature. With the alternative mathematical framework in place, it is also
straightforward to derive the symmetrization result on equilibria in large anony-
mous games, as in Khan and Sun (1991) and Mas-Colell (1984).We point out that
the derivation of each of the purification results in this paper is not available in the
literature, and their directness and simplicity may perhaps be surprising.

To summarize, this essay, in giving a central location to the DWW theorem,
re-emphasizes the intimate connection between statistical decision theory and the

! We alert the reader to the fact that what we term a mixed strategy here is called a behavioral
strategy in Radner and Rosenthal (1982) and Milgrom and Weber (1985), while a mixed strategy
there carries a different meaning.

2 See respectively Dvoretsky et al. (1950, Theorems 5 and 6), Dvoretsky et al. (1951a, The-
orems 3.1 and 3.2, section 4, Theorems 5.1 and 5.2) on statistical decision procedures, and
Dvoretsky et al. (1950, Theorems 2 and 3), Dvoretsky et al. (1951a, section 9) on two-person
zero-sum games. In Dvoretsky et al. (1950, Theorem 4) and Dvoretsky et al. (1951a, section 8),
they also consider approximate purification, an issue that is outside the scope of this paper.

3 Radner and Rosenthal (1982, Footnote 3) noted that their method for the proof of their
Theorem 1 is reminiscent of the DWW theorem without giving a proof based on it.

4 However, the relevance of the DWW insight to the issue of purification in large games has
apparently not been noticed in a large and growing literature; see the references in Khan and Sun
(2002).
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theory of games, an interdisciplinary thrust clearly evident in the classical papers,
and one that may possibly suggest fruitful new questions for both subjects.’

2 The DWW theorem

Let R" denote n-dimensional Euclidean space and IR”, its non-negative orthant.
For any two measurable spaces (X, X) and (Y, ), Meas(X, Y) denotes the space
of (X, Y)-measurable functions. Where needed, IR” will be endowed with its Borel
o -algebra. We reproduce the DWW theorem for the reader’s convenience.®

Theorem [DWW] Let (T, T) be a measurable space; uy, k =1, ..., m, finite,
atomless measures on (T, T); and f; € Meas(T,R,),i = 1,...,n, such that
forallt € T, Y, fi(t) = 1. Then there exist measurable functions f* €
Meas(T,{0,1}), i = 1,...,n, such that Z?:l [y =1forallt € T and

/fi(t)duk(t):/fi*(t)duk(t) forallk=1,...,m, and i=1,...,n.
T T

For a finite set A, let M(A) be the set of probability measures on A, and since
it can be embedded in a finite-dimensional Euclidean space, we shall assume it to
be endowed with its Borel o -algebra.

We shall now present a corollary of the DWW Theorem that is used to derive a
variety of purification results for atomless games. It also has independent interest.
Note that Assertions (1) and (2) in the corollary are stated separately in Dvoretsky
et al. (1951a, section 3) as Theorems 3.1 and 3.2 for atomless distribution func-
tions; we put them together for general atomless probability measures. Assertions
(2) and (3) are quoted in Milgrom and Weber (1985, last paragraph on page 629)
as a result in Dvoretsky et al. (1951a). However, Assertion (3) is not proved in
Dvoretsky et al. (1951a) as is claimed in Milgrom and Weber (1985); we prove
it here and put it together with Assertions (1) and (2). The proof of the corollary
we present here adapts the proof in Dvoretsky et al. (1951a, section 3) along with
the additional trick of applying the DWW theorem to a specially chosen function
Vetnt1(a, t) = 14\ p( for proving Assertion (3).

Corollary 1 Let (T, T) be a measurable space; uy, k = 1,...,m, atomless
probability measures on (T,T); A a finite set represented as {ay, ..., a,}; vj,
j=1,...,¢, elements of Meas(A x T, R) that are integrable with respect to each

of the measures |y; and g € Meas(T, M(A)). Let g(t; S) represent the value of
the probability measure g(t) at S C A and g(t; da) the integration operator with
respect to it. Then there exists g* € Meas(T, A) such that forallk =1, ..., m,

1. Forallj=1,...,¢, fT fA vi(a,t)g(t; da)du(t) = fT v;(g* (1), )dux (1),
2. Forall BC A, [, g(t; B)du(t) = ug* ' (B);

3 In this connection, we refrain from the consideration of sequential statistical procedures,
and, as noted above, from issues relating to approximate purification, see Dvoretsky et al. (1950);
Dvoretsky et al. (1951a) and Wald and Wolfowitz (1951).

6 See Dvoretsky et al. (1951a, Theorem 2.1) and the proof of Theorem 4 in Dvoretsky et al.
(1951b).
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3. g*(t) €{a; € A: g(t; {a;}) > 0} = supp g(t) for ui-almostallt € T.

Proof We shall supplement the £ given functions v; by n + 1 additional functions.
Towards this end, let v; be the indicator function 1(,;_,yon Afor j = £+1, ..., ¢+n
and veypq1(a, ) = lare), where F(t) = {a € A : g(t; {a}) > 0}, A\ F(?)
denotes set-theoretic subtraction, and for a set B, 15 is the indicator function of the
set B. Certainly v, is bounded and in Meas(A x T, R) foreach j = £+1, ..., ¢+
n + 1. For notational convenience, let £ +n + 1 = q.

We first establish that there exists g* € Meas(T, A) such that

//v.f(a, 1)g(t; da)dy(t)
T A

=/vj(g*(t),t)d,u,k(t) forallk=1,....m and j=1,...,q.

T

(D
Towards this end, define for any W e 7, v; (W) = fW vj(a;, t)du(t) for all
i=1,...,n, j=1,...,q,andk =1, ..., m. Certainly v;;; are atomless finite

(signed) measures. Define for eachi = 1,...,n, fi(t) = g()({a;}). Certainly
Y 'y fi(t) = 1. On applying the DWW Theorem to v; 4 and to f;, we are guar-

anteed the existence of functions f;* € Meas(T, {0, 1}), i = 1,...,n such that

Yo ff@)=1forallr € T, and
/fi(f)dvijk(f)
T

= /f,-*(l)dvijk(f) foralli =1,...,n;
T

j=1,...,9 and k=1,...,m. 2)

On substituting the values of v;j; in (2), we obtain

fvj(ai,t)ﬁ(t)dﬂk(t) =/v,-(ai,t)f,~*(t)duk(t)
T T
foralli=1,...,n; j=1,...,q and k=1,...,m,

which, in turn, implies that forany j = 1,...,g,andk =1, ..., m,

f > vjlai, 1) fi(dp(t) = / > wjtai, ) 7 (Od (). 3)
eoi=1 roi=l
Foreachi =1,...,n,letT; ={teT: f*(t) =1}andg*: T— A, g*(t) = a;

forall ¢ € T;. Itis clear from the properties of f* that {T;} is a measurable decom-
position of T, and that therefore g* is well-defined. Then, equation (3) implies that
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forany j=1,...,qandk=1,...,m,

[ [ oita st darane = [ 3 v ns6: @i
T A

T i=1

= / > wjtai, ) fi()d ()
T i=1

_ f 3" vjtan 0 7 (Odpi(t)

T i=1

=) / vj(a;, d i (t)

i=l1 T
= / v (g* (1), )d i (t)
i=1 T,

= /vj(g*(l‘), Dd (1),

T

and the proof of the claim is complete.

Now, on choosing j = 1, ..., £, in Equation (1), we obtain the first assertion
of the corollary.

Next, to show that the distribution induced by g*(¢) is the same as that induced
by g on A for any of the m measures, we apply equation (1) to the function
v;, j=~£+1,...,£+n, toobtain that forany k =1, ..., m,

f gt {arDd (o) = / f Lo (@3t da)d g (1)
T A

T

_ / L (&7 ()i (1) = 1™ ()

T

holds foralli = 1, ..., n. This implies Assertion (2).
Finally, on choosing j = £ 4+ n + 1, in equation (1), we obtain for any k =
1,...,m,

/ / Lo @4t da)d g (1) = / Livro (8" () d i (1),
T A

T

Since the first element of the equality is zero by construction, so is the second
element, and this implies that 14\ r()(g*(t)) equals zero for py-almost all ¢ € T.
Thus, for pi-almost all € T, g*(¢) € supp g(¢). O
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3 Finite games with incomplete information: conditional independence

In this section, we consider finite games with incomplete information as formulated
by Milgrom and Weber (1985). A game with incomplete information I" yyy consists
of a finite set of £ players and an information space available to them. Each player
i is endowed with a finite action set A; (denote the product space l'[e 1A by A),
a measurable space (T;, 7;) representing his possible types, and a payoff functlon
: A x Ty x T; —> IR. Let the measurable space (Ty, 7y), To = {to1,-- -, tom},
represent the space of common states that affect the payoffs of all the players. The
product measurable space (T,7) = (l'[f.:0 T;, H§:0’2}) equipped with a probabil-
ity measure 1 constitutes the information space of the game. Assume that for any
a € A, u;(a, to, t;) is integrable on (T, T, ).’

Foreach to, € Ty, k =1, ..., m, let n(-; tor) denote the conditional probabil-
ity® on the space (IT‘_,T;, T1°_, 7}). Following Milgrom and Weber (1985), we
shall assume that for eachi = 1, ..., ¢, the marginal »; (-; for) of n(-; for) on the

space (T;, 7;) is atomless and that n(-; fo;) = I'If=1 n; (+; tor). The latter condition is
simply a formalization of the intuitive statement that conditional on Tp, the play-
ers’ types are independent. It is also abbreviated to as conditional independence of
probability measures. We shall denote the measure n; (-; fox) by ;. The marginal
of n on (Ty, 7p) is denoted by ng, and 1y (tor) by o foreachk =1,...,m

For any player i, a mixed strategy is an element of Meas(7;, M(A;)), and a
pure strategy is an element of Meas(7;, A;). A pure strategy f; € Meas(T;, A;)
can also be viewed as a mixed strategy g; by taking g;(#;) to be the Dirac mea-
sure &, at f;(¢;) for each t; € T;. A mixed (pure) strategy profile is a collection
g = {g,-}f: , of mixed (pure) strategies that specify a mixed (pure) strategy for

each player. For a playeri = 1, ..., £, we shall use the following (conventional)
notation: A_; = Ili<j<¢ 1A, T, = H1<j<g”eiTj, a = (a;,a_;) fora € A,
(t1y ..., t0) = (t;,t_;) for (¢, ...,t) € H] 7Z;,and g = (g;, g—i) for a strategy
profile g.°

Assume that the players play the mixed strategy profile g = {g;}'_,. Then, the
resulting expected payoff for player i can be written as

Ui(g) = Ui(g1. ..., 80) = //”i(% ti, t0)g1(t1; day) - - - ge(te; dag)dn
= Z f/ lk(a“ 11)8i (& dap)dpir(t;), 4)
k=1 T, A;

where v, (a;, t;) (which depends on the mixed strategy profile g) equals

/ / wilai, a i, ti, toe) [ | 8t dapd [ Trepnttp), 5)

t_ieT_ja_jeA_; J# J#

7 A boundedness condition on the payoffs is assumed in Milgrom and Weber (1985, p. 623).
8 It always exists since Ty is finite.
° From now on, without any ambiguity, we shall abbreviate ITj< <, j to ITj.
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and the second equality in equation (4) is obtained from the assumption of condi-
tional independence. The fact that the functions vfk (aj, t;) are in Meas(A; x T;, R)
is a consequence of Fubini’s theor_em.m Foreach j =1, ..., ¢, denote the measure
ij gj(tj, )dur(tj) on A; by yfk’. Then we can rewrite equation (5) as

v (ai, t;) = / ui(a;, a_i, t;, top)d l_[ Vf;! (a-y). (6)

a_i€A J#i

Thus, the ith player’s expected payoff depends on the actions of the other players
only through the conditional distribution of their strategies induced on their action
spaces.

In the following, we define different types of equivalent strategy profiles, and
this furnishes different types of purification concepts.

Definition 1 Let g = {g,-}f=1 and g* = {g} le be two mixed strategy profiles.

1. The strategy profile g is said to be payoff equivalent to g* if U;(g) = U;(g")
for all playersi =1, ...,¢.

2. The strategy profiles g and g* are said to be strongly payoff equivalent if (i)
they are payoff equivalent; (ii) for any player i and any given mixed strategy
gi € Meas(T;, M(A))), Ui (g}, g-i) = Ui(g], &%)

3. Foraplayeri, the strategy g; is said to be distribution equivalent fo the strategy
g/ if they have the same conditional distribution on the action space A; in the
sense that for all k = 1,....m, [, g (t;; )dpu(t) = [ &t dpi(®).
The strategy profile g is said to be distribution equivalent to the strategy profile
g if gi is distribution equivalent to g} for all playersi =1, ..., L.

4. For a player i, the pure strategy g} is said to be strongly distribution equiv-
alent to the strategy g; if g’ is distribution equivalent to g;, and for each
k=1,...,m, gl (t;) € supp g (t;) for nix-almost all t; € T;. The pure strategy
profile g* is said to be strongly distribution equivalent fo the strategy profile g
if g is strongly distribution equivalent to g; for all playersi =1, ..., L.

5. A pure strategy profile g* is said to be a strong purification of the strategy profile
g if g* is both strongly payoff equivalent and strongly distribution equivalent
to g.

Item (2)(ii) above says that the expected payoff of player i from an arbitrary
mixed strategy is the same irrespective of whether his opponents play g_; or g*,.
It is thus clear that if two strategy profiles are strongly payoff equivalent and one
is an equilibrium of the game I" )y, then the other is also an equilibrium.

The following two examples establish, in the simple context of a single player
games, that payoff equivalence and distribution equivalence are independent con-
cepts. The first example shows that strong distribution equivalence does not imply
payoft equivalence.

Example 1 Let (7,7, A) be the unit Lebesgue interval. Let the action set A =
{0, 1}. Let v be the uniform distribution on A, which is to say v({0}) = 1/2

10" For the details of this theorem, see, for example, Ash (1972).
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v({1}), and let g € Meas(T, M(A)) such that g(t) = v forallt € T. Let g* :
T — A be such that

1 forO<t <1,
0 fori<r=<l

g1 = {

*—1

It is clear that g*(¢) € supp g(¢) forall# € T, and the induced distribution Ag
on A is identical to v. Hence, g* is strongly distribution equivalent to the pure
strategy g.

Next,letu : A x T —> IR be such that forallr € T,

@1 = 0 fora =1,
WA= g*(t) fora =0.

We can now compute the two expressions:

U(g) = //u(a,t)g(t;da)dk(t) = %/[u(o, ) +u(l, t)]dAr(t)
T A T

—1 *td)»t—l
—2/8() ()—4,

T
UghH = //u(a,t)ég*(t)(da)dk(t) :/u(g*(t),t)dk(t)
T A T
12 1
- /u(l,t)dx(r)Jr/u(o, HdA(t) = 0.
0 172

Thus, g* is not payoff equivalent (thus not strongly payoff equivalent) to g.

The second example shows that (strong) payoff equivalence does not imply
distribution equivalence; and furthermore, (strong) payoff equivalence and distri-
bution equivalence do not imply strong distribution equivalence.

Example 2 Let (7, 7, 1) be the unit Lebesgue interval. Let the action set A =
{0, 1}. Letu : Ax T — IR be the constant payoff function with value 1, and v the
uniform distribution on A (v({0}) = 1/2 = v({1})), and let g € Meas(T, M(A))
be such that

1) = v f0r0§t<%,
g = Suy fori<r=<1

Define g’, g* : T — A such that g’(¢) =0 forallt € T, and

(1) = 1 for0<t <3,
W =10 for3 <r=<1.
Then, g’ is payoff equivalent to g but not distribution equivalent to g; g* is both
payoff and distribution equivalent to g but not strongly distribution equivalent to g.
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Various notions of purification have been used in the literature. Both payoff
equivalence and distribution equivalence are used for the purification of statistical
decision procedures in Dvoretsky et al. (1951a, p. 2).!! Payoff equivalence is used
for purification of mixed strategies in two-person zero-sum games in Dvoretsky et
al. (1950, Theorems 2 and 3, p. 257) and Dvoretsky et al. (1951a, p. 20), and of
mixed strategy equilibria in finite games with incomplete information in Radner
and Rosenthal (1982, p. 403).

Milgrom and Weber (1985) defined a notion of purification in section 5 that is
weaker than the strong distribution equivalence in Definition 1; they also claimed
in the last paragraph on page 629 and in the proof of their Theorem 4 that DWW
proved in Dvoretsky et al. (1951a) that any (possibly non-equilibrium) mixed strat-
egy profile has a strongly distribution equivalent pure strategy profile. We can make
two observations in this connection. The first point is that this latter result is not
contained in Dvoretsky et al. (1951a) as claimed in Milgrom and Weber (1985)
(though it follows from our Corollary 1 here).'? The second point concerns payoff
equivalence. Since expected payoffs provide a starting point for discussing play-
ers’ behavior in a game with incomplete information, a reasonable purification
concept for a general mixed strategy profile ought at least to lead to equivalent
expected payoffs; however, Example 1 shows that this (minimal) requirement does
not follow from strong distribution equivalence.

The following theorem provides a result in terms of strong purification.

Theorem 1 In the game Ty, every mixed strategy profile has a strong purifica-
tion.

Proof Let g = (g1, ..., 8&¢) be a mixed strategy profile for the game 'y . Fix
any playeri = 1,...,¢. Foreachk = 1, ..., m, compute ;; and v,. Now apply
Corollary 1 to the collection

{(T‘lv I)v {Mik}zlzlv Ai’ {v;'gk}zlzlv gl}

to obtain a pure strategy g* € Meas(7;, A;) such thatforallk =1,...,m,

) [r [4, vi(ai t)gi (s dad i (t) = [ vy (g7 (1), t)d pin (1)

(ii) forall B € A;, [, gi(ti; B)dpi(t:) = pingl ™ (B) = v
(iii) g7 (%) € supp g (t;) for pr-almost all ¢; € T;.
Let g* = (g}, ..., g;)- Then (ii) and (iii) above imply that the pure strategy profile
g* is strongly distribution equivalent to the strategy profile g. All that remains to
be shown is the strong payoff equivalence of g* and g.

Towards this end, consider any mixed strategy g; € Meas(7;, M(A;)). Denote

(g/, g-i) by g’ and (g}, g*,) by g". By equations (4) and (6), the expected payoffs
of player i with g’ and g’ are respectively given by

k=1

Uie) = Y woe [ [ vitar g os dandiueto ™
T, A

' The notions of payoff equivalence and distribution equivalence here are called respectively
equivalence and strong equivalence in the bottom of page 2 in Dvoretsky et al. (1951a).

12 Tt is claimed in Dvoretsky et al. (1951a, p. 6) that equations (4.5) to (4.8) can be obtained
by applying equations (3.3) and (3.5) to the loss functions W (F;, dy,...u,, x). While (4.5), (4.6)
and (4.8) can be obtained in this way, (4.7) cannot. The authors thank Zhixiang Zhang for this
observation.
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Ui = - o [ [ o @ ges dadieto ®)
=1 _

! g ..
where vfk*(a,-, t;) = fa,,»eA,, ui(a;, a_i, t;, tor)dIl j4 yjk’ (a- i) By (1) above and
the fact that g, = g_; and g™, = g*,, we have y]gk* = ij = y]k = ij for

all j=1,...,¢withjF#iandk =1,...,m. Hencevlk( )_vk( -) for all
k=1,...,m. By equations (7) and (8), we have U;(g) = U;(g"™), and also

Ui(g") = ZM()k / v (8 (), t)d i (1) &)

k=1 T

Hence, U;(g*) = U;(g) by equation (4) and (i) above. Therefore, g/ is strongly
payoff equivalent to g;. Since player i was chosen arbitrarily, the proof is finished.
O

4 Finite games with private information: mutual independence

Next, we turn to finite games with private information as formulated by Radner
and Rosenthal (1982). We shall reformulate it as a special case of the game "y
considered in the last section. This allows a synthetic treatment of finite games
with private information that is independent or conditionally independent. A game
with private information I g consists of a finite set of ¢ players, each of whom
is endowed with a finite action set A; (as above, A denotes the product space
I j=14,), an information space constituted by a pair of £ measurable spaces (T, T)
and (S,, Si) together with a probablhty measure p on the product measurable
space (S,S) = (I'IJ= (T; x Sj), l'I]= (7; ® S;)), and finally, a payoft function
u; - A xS — R.

For any point s = (#1, 51, ..., %, 5¢) € S,andforanyi =1, ..., ¢, let (¢, 0;)
be the coordinate projections, which is to say that ¢;(s) = t; and o;(s) = s;. We
shall assume that for every player 7, the distribution 1; = ug“fl of ¢; is atomless,
and that the random variables {¢; : j # i} together with the random variable
& = (¢, 0;) form a mutually independent set of random variables. Assume that
forany a € A, u;(a, o;(+)) is integrable on (S, S, ).

Mixed (pure) strategies as well as mixed (pure) strategy profiles for the game
I"rg can be defined as in section 3. For a given mixed strategy profile g = {gi}le,
the resulting expected payoff for player i is given by

Ui(g) =Ui(g1, .-, &)
// /ui(a,ai(s))gl(a(s);dal)---ge(ze(s);dae)du(s)- (10)

Denote the measure [ g;(£;(s), )du(s) = fT[ g;j(t;,)dn;(t;) by yf’.Theassump-
tion of independence implies that

Ui(g) = ///u (a,0;($))gi (& (); daydp(s)d [ [y (@) (D)

A S A J#i
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The definition of equivalent strategy profiles in the game I'j;y in Definition 1 is
still valid here for the game I'gg.

Next, choose v; € Meas(A x T;, R) such that v;(a, ¢;(-)) is the conditional
expectation E (u;(a, 0;(-))|¢;).!? Then, the property of conditional expectation im-
plies that foranya_; € A_;,

/ / ui(a, 01())g (5 (5); dapdpu(s) = / / v, € ()i (¢ (s): da)dacs)

:/fv,-<a,t,->g,-(z,-;da,->dm(r,->. (12)

T, A;

By equations (11) and (12), we obtain that

Ui(g) = //v,(a t)gi (155 dadn; (t)d [ [ v (a)
J#i

14
= [ [wewsnnida - geadaa[Tn. a3

M7 A =

We shall now define a special case of the game 'y in section 3 by tak-
ing Tp to be a singleton {zy;}. The payoff function for player i is v; instead of
the u; there in the definition of the game I'y;y in section 3. The measure n on
(T, 7) = (H‘loT l'[e oZ;) is the product measure §;,, x 1'[1 11j- The remaining
elements of the model are the same as those in section 3.

For a mixed strategy profile g = {g;}¢ i—1» the expected payoff for player i is

V,-(g)=f/vi(a,tz)gl(tl;dal)mge(tz;dae)dn, (14)
T A

which equals U;(g) by equation (13). Thus, we obtain a special case of the game
I"yrw that has the same expected payoffs as the game I"gz. The following theorem
follows obviously from Theorem 1.

Theorem 2 Inthe game I gg, every mixed strategy profile has a strong purification.

In comparison with Radner and Rosenthal (1982, Theorem 1), the above the-
orem provides a strong purification result not only for an equilibrium but also for
an arbitrary mixed strategy profile. On the other hand, a consequence of the DWW
theorem that is available in Dvoretsky et al. (1951a) [i.e., Parts (1) and (2) of Cor-
ollary 1] already implies that any mixed strategy equilibrium is strongly payoff
equivalent to a pure strategy equilibrium; one can simply ignore the argument used
to establish (iii) in the first paragraph of the proof of Theorem 1.

13 Tt is easy to see such a function v; exists since A is finite.
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5 Large non-anonymous games

Next, we turn to games with many players as in Schmeidler (1973). Let (T, 7, A) be
an atomless probability space formalizing the space of playersand A = {ay, ..., a,}
be the space of actions. A payoff function u is a continuous function on A x M (A).
Let U be the space of payoff functions endowed with its Borel o -algebra gener-
ated by the sup-norm topology. A large non-anonymous game G is an element of
Meas(7T', U). We shall also denote G(¢) by u,, and since one can always rescale the
payoffs, we assume without any loss of generality that there is M > 0 such that
forallr € T, |lu:|| < M.

A mixed strategy profile g (respectively a pure strategy profile g*) is an ele-
ment of Meas(7T', M(A)) (Meas(T, A)). Let the distribution induced on A by the
mixed strategy profile g be denoted by y¥, where for all B € A, y&(B) =
fT g(t; B)dA(t). For any mixed strategy profile g, the expected payoff of player ¢
is given by Y7, u,(a;, y*)g(t;: {a;}) = [, ui(a, y*)g(t; da). The average payoff
U(g)is fT fA u;(a,y8)g(t;da)d.

An equilibrium in mixed strategies g is an element of Meas(T, M(A)) such
that for A-almost all t € T, player ¢+ maximizes her expected payoff. Thus, for
A-almostallr € T,

> uai y*)g(tia) = > ui(a;, y*)p;  forall p € {p eRL:Y pi= 1} :
i=1 i=1 i=1
which implies that if g(¢; {a;}) > O, then u,(a;, y4) > u,(a, y¥) for all a € A;
this means that u,(a;, y¥) and fA u,(a, y$)g(t; da) take the maximum value of
u(-, y8) onA.

An equilibrium in pure strategies is simply a pure strategy profile g* such that
for A-almost all ¢ € T, player ¢ maximizes her payoff u; (-, y¢'). It is clear that for
any pure strategy profile g*, ¢ is simply Ag*~!. An equilibrium in pure strategies
g* is a purification of an equilibrium g in mixed strategies, if y¢ = y¢". The proof
of the following theorem only uses a consequence of the DWW theorem that is
already available in Dvoretsky et al. (1951a), which is to say, Parts (1) and (2) of
Corollary 1 above.

Theorem 3 Any mixed strategy equilibrium g for the game G has a purification.

Proof We also write u,(a, y¢) as u(a, t, y¥¢). Apply parts (1) and (2) of Corollary
1 to the collection {(T',7T), A, A, u(-, -, ¥%), g} to obtain a pure strategy profile
g* € Meas(T, A) such that \g*~! = fT g(t; )dr = y¢ and

/ / us(a, y)g (1 daydh = / u (g™ (1), v*)dh. (15)
T A T

For A-almost all t € T, since fA us(a, y8)g(t; da) takes the maximum value of
u,(-, %) on A, we have fA u,(a,y®)g(t;da) > u,(g*(t), y#). equation (15) im-
plies that fA u:(a, y$)g(t;da) = u,(g*(), y8) for A-almost all r € T. Hence, for
A-almostall t € T, u;(g*(t), v®) = u,(g*(t), Ag*™") takes the maximum value of
u;(-, y%) on A, which means that g* is an equilibrium in pure strategies and hence
also a purification of g. O
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6 Large anonymous games

Finally, we turn to anonymous games considered in Mas-Colell (1984) and Khan
and Sun (1991). A large anonymous game is a probability measure p in M (Uf),
where U is the space of payoff functions as specified in the previous section. The
game is said to be dispersed if p is atomless.

An equilibrium t of the game u is an element of M(A x U) with marginal
measures 74 and 1z, such that (i) 4 is i, and (ii) 7(B;) = t({(u,a) € U x A) :
u(a,t4) > u(x, ty) forall x € A}) = 1. An equilibrium t can be symmetrized
if there exist &~ € Meas(U, A) and another equilibrium 7° such that 74 = 7} and
7¥(Graph,,) = 1, where Graph;, = {(u, h(u)) € (U x A) : u € U}. In this case, t*
is said to be a symmetric equilibrium.

Theorem 4 Every equilibrium of a dispersed large anonymous game can be sym-
metrized.

Proof For an equilibrium 7 of a dispersed large anonymous game u, there exists
g € Meas(U, M(A)) such that t(B) = fu g(u; B,)du(u) where B is the Borel
product o -algebra on U/ x A and B, the section of B in A.'* Since t(B;) = 1,itis
easy to see that for p-almost all u € U, g(u; (B;),) = 1 and supp g(u) € (By),.
Apply Corollary 1 to the collection {(U/, B(UA)), u, A, g} to obtain a pure strategy
h € Meas(U, A) such that uh~! = fu g(u; )dpu = t4 and h(u) € supp g(u) C
(B), for p-almost all u € U.

Let 7° be the distribution p(idy, h)™'. Then, 7, = pand t§ = ph™' = 14,
and B; = B;s. We can thus obtain that 2 (u«) € (B;s), for w-almostall u € U. Since
7¥(Graph,,) = 1, we have t°(B;s) = 1, and hence t° is a symmetric equilibrium
that is a symmetrization of 7.

7 Concluding remarks

The primary motivation of this short essay has been to show that the general purifi-
cation principle of DWW can be applied synthetically to games based on atomless
measure spaces: one-shot, finite player games with incomplete information as well
as one-shot large non-anonymous and anonymous games, all in a finite-action set-
ting. In conclusion, we note that the theorems invoked and extended here, along
with the strengthened purification concepts to which they have been applied, may
have further application to more general settings; in particular, to pure-strategy
equilibria in atomless Bayesian games with infinite action sets or over time; see
Yannelis and Rustichini (1991), Balder (2002), Khan and Sun (2002) and their
references.
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