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Abstract—This paper establishes the uniform Tauberian theorem for differential zero-sum
games. Under rather mild conditions imposed on the dynamics and running cost, two pa-
rameterized families of games are considered, i.e., the ones with the payoff functions defined
as the Cesaro mean and Abel mean of the running cost. The asymptotic behavior of value in
these games is investigated as the game horizon tends to infinity and the discounting parameter
tends to zero, respectively. It is demonstrated that the uniform convergence of value on an in-
variant subset of the phase space in one family implies the uniform convergence of value in the
other family and that the limit values in the both families coincide. The dynamic programming
principle acts as the cornerstone of proof.
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1. INTRODUCTION

In [29] Hardy established that a bounded sequence satisfies the condition
1 n [ee] )

lim a; = lim 11—\ tg,

n—oo n, ; v A0 ;( ) v
if at least one of these limits exists. Such theorems yield good approximations for the sums of
series using faster summation methods. Owing to Hardy, these theorems were termed “Tauberian”
in honor of A. Tauber who proved a similar result for convergent series in 1897. For any bounded
continuous scalar function g, an analogous Tauberian theorem [28] states the following: the limit

of its Cesaro mean
T
1
t)dt
T / g(t)
0

as T — oo and the limit of its Abel mean
o0
)\/e_)‘tg(t)dt
0

as A — 40 coincide if at least one of the limits exists.

Instead of the limits of such means, the limits of their optimal values in a given dynamics can be
investigated. Let us clarify the aforesaid. Under known dynamics and running cost, it is possible
to introduce two parameterized families of control problems (in the general case, games). In one
family, the payoff function is the Cesaro mean of the running cost with the game horizon (the
number of steps in the discrete setting) as a parameter. In the other family, the payoff function
is the Abel mean of the running cost with the discounting factor as a parameter. For a given
parameter value, each family of games yields its own value; for brevity, such values are further
called the optimal means.
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UNIFORM TAUBERIAN THEOREM IN DIFFERENTIAL GAMES 735

Apparently, the asymptotic behavior of optimal means was pioneered in [19] within the stochastic
framework. Mertens and Neyman [34] proved the Tauberian theorem for a stochastic two-player
game with a finite number of states and actions: the optimal Cesaro means and Abel means have
a same limit value. Such limits were considered in other stochastic problems; e.g., see [21, 41] for
a modern bibliography on the subject.

The existence of limits for optimal means was repeatedly investigated in control theory; at least,
note the papers [1, 15] and the book [23]. In contrast to [19, 34], the initial state is known for sure
in the deterministic case. Particularly, an optimal mean is a certain function of this state. As a
result, while studying the convergence of optimal means for a certain family of games, one should
specify an appropriate topology.

In the ergodic case (or even in the nonexpansive-like case), optimal means converge on a com-
pactly open topology to constants and the limit functions are independent of the initial state, see
[13, 16] for details. This fails in the general case, e.g., in [27, 36]. Such limits arise for solutions of
Hamilton—Jacobi equations [7, 8, 33].

In control problems, the paper [14] was the first to show the equality of uniform limits for
optimal means when at least one of the limits is a constant. The general statement of the Tauberian
theorem for controlled systems (actually, for a dynamic controlled system in a very general setting)
was proved in [35]. Oliu-Barton and Vigeral demonstrated that the uniform convergence of one
optimal mean on a strongly invariant set of initial positions implies the uniform convergence of
the other optimal mean and that the both limits coincide. The cited work also provides many
references to Tauberian theorems in control problems.

There exist a few publications on optimal mean limits in differential games. In the first place,
take notice of [12, 17, 22]; a good survey in this field of research can be found in [20, Section 3.4].
According to a remark in [35], for differential antagonistic games the Tauberian theorem was
obtained only in the ergodic case. The present paper fills this gap.

2. STATEMENT OF DIFFERENTIAL GAME

Consider a conflict-controlled system
z(t) = f(z(t),a(t),b(t)), z(t)eX, a(t)e A, bt)eB, t>0, (2.1)

operating in a certain finite-dimensional Euclidean space X. Here A and B are finite-dimensional
compact sets.

Denote by A and B the sets of all possible Borel measurable selectors R~ 3 ¢ +— a(t) € A and
R<g 2t +— b(t) € B, respectively.

Let the functions f : Xx Ax B — X and g : Xx A x B — [0, 1] meet the following assumptions:
(C) f and g are continuous;

(L) f and g satisfy the Lipschitz condition in the phase variable, i.e., for some L > 0 we have
l|f(2',a,b) — f(2",a,b)||]2 < L||z' — 2| Va',2" €X, a€ A beB.

Due to the condition (L), the function f enjoys the sublinear growth condition. Hence, for
any pair a € A, b € B and each initial condition w = z(0) € X the system (2.1) has a unique local
solution that can be uniquely extended to R>¢; designate this solution by y[w,a,b] € C (R>0, X).
Moreover, the identity y[w, a,b](0) = w holds. For all w € Q and all a € A, b € B, collect solutions
y[w, a, b] into the set Y [w].

Suppose that some (not necessarily closed) set 2 C X has the following property:

(©) Q is strongly invariant with respect to the system (2.1), ie., z(t) € Q holds for all w € €,
S Y[w], te RZO'
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736 KHLOPIN

Denote by Y[€] the set of all possible solutions y|w, a,b] for all a € A,b € B,w € Q.

Further exposition also needs the Isaacs condition (the saddle point condition in a small game,
see [5, p. 56)):

(8) Va,s € X: maxmin[(s, f(z,a,b)) + g(z, a,b)] = minmax (s, f(z,a,0)) + g(z,a,b)].

Note that this condition remains in force as the function g is multiplied by an arbitrary positive
expression independent of (z,a,b), e.g., by a positive time-varying function.

It was demonstrated in classical theory of differential games [2, 5, 6, 32, 39] that this condition
guarantees game value existence. Although there are many different ways for defining a game and
the strategy sets of each player, the above condition guarantees the equivalence of a considerable
number of such formalizations in the sense of game values. Particularly, this allows choice of several
settings, constructive strategy design and correct handling of errors and random disturbances [3-5].
An excellent survey covering an appreciable number of formalizations can be found in [39, Ch. III].
The present paper uses a formalization based on the notion of nonanticipating strategies (single-
valued quasi-strategies). The underlying reasons include the following:

1) this formalization has the well-proven existence of e-optimal universal strategy;

2) this formalization does not need a constructive (particularly, numerical) design method for
such a strategy;

3) this formalization suits both finite and infinite horizons.

Let us define the notion of a nonanticipating strategy. In the context of dynamic games, it was
first suggested in the paper [38] and further developed in [25, 37, 40]. A modification of this notion
adopted below was borrowed from [18].

A rule o : B+ A is said to be a nonanticipating strategy of player 1 if, for all b,b’ € B, t > 0,
the identity bl = b'[j0,q implies the identity a(b')[joq = a(b)ljo,q.- Denote by 2 the set of all
possible nonanticipating strategies of player 1. Similarly, introduce the set B of the nonanticipating
strategies of player 2 as all possible mappings 5 : A — B with the following property: for all
a,a’ € A, t >0, the identity aljgq = a’|jo4 implies the identity 8(a’)]j04 = B(a)ljo,q-

Each nonanticipating strategy a € 2 associates each initial value z(0) = w with a funnel Y [w, o]
of all possible paths y[w,a(b),b] induced by this strategy (with respect to all b € B); naturally
enough, Y|w, a] C Y[w]. Moreover, for each nonanticipating strategy a € 2 and each initial value
z(0) = w, determine a funnel Z(w,a) C C' (R>0, ) x A x B of all possible processes induced from w
by the nonanticipating strategy «, i.e., triplets of the form (yw,a(b),b],a(b),b) (with respect to
all b € B). Also introduce the set Z(Q2) C C' (R>0,2) x A x B of all possible processes, i.e., triplets
of the form (y[w,a,b],a,b) (with respect to all w € Q,a € A, b € B).

Similarly, define Z(w, 5) C C (R>0,Q2) x A x B for w € Q,5 € B.

Define a parameterized family of games with vp, where T is a positive parameter. For each
T > 0, choose the payoff function as the Cesaro mean of the function g on the horizon [0, 7T:

T
vr(z,a,b) 2 ;/g(x(t),a(t),b(t))dt V€ (,a,b) € Z(Q).
0

Players 1 and 2 seek to maximize and minimize, respectively, the function vy. Then, for any w € 2,
it is possible to define the numbers

sup inf vr(z,a,b), inf sup vr(x,a,b). 2.2
acl (z,0,0)€% (w,a) ( ) peB (x,a,b)€Z(w,B) ( ) ( )

As it is demonstrated, e.g., in [6, 25, 31], the condition (S) guarantees that the value of the game
exists for all 7" > 0. Particularly, the numbers from (2.2) coincide for each w € Q. Therefore, for
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UNIFORM TAUBERIAN THEOREM IN DIFFERENTIAL GAMES 737
each T > 0, it is correct to define the value function (the optimal mean on the horizon [0,T7):
Vr(w) 2 sup inf wp(z) = inf sup wvr(2) Yw € Q.
e z€Z(w,) BED 1eZ(w,B)

Define a parameterized family of games with wy, where \ is a positive parameter. For each
A > 0, choose the payoff function as the Abel mean of the function g with the discounting factor A:

wﬂmﬂuwééA/?‘”ﬂx@)a@%b@»dt
0

Players 1 and 2 seek to maximize and minimize, respectively, the function wy. Then, for any
w € , it is possible to define the numbers

sup inf wy(z,a,b), inf sup wy(x,a,b). 2.3
el (z,a,b)EZ(w,0) ( ) BEDB (1,a,b)eZ(w,B) ( ) ( )

As it was demonstrated, e.g., in [18, Corollary VIII.2.2], the condition (S) guarantees that the
value of the game exists for all A > 0. Particularly, the numbers from (2.3) coincide for each w € .
Therefore, for each A > 0, it is correct to define the value function (the optimal mean with the
discounting factor \):

Wi(w) 2 sup inf wy(z) = inf sup wy(z) Yw € Q.
e 2€Z(w,o) BeB 2€Z(w,B)
Since g takes values from [0, 1], the mappings wy, W, v, Vp also have the same property.
The following statement is the main result of the paper.

Theorem. Assume that the conditions (C), (L), (), (S) hold.
The uniform convergence of Vp(w) in w € Q to the limit

AN .
Vi(w) 2 lim Vi(w)

implies the uniform convergence of W(w) in w € Q to the limit
Wi(w) = lim W, ;
(@) = lim Wi(e)

moreover, these two limits coincide.
Conversely, the uniform convergence of Wy(w) in w € Q to the limit
%% = lim W,
() = Jim, Wi(u),
implies the uniform convergence of Vr(w) in w € Q to the limit
JAN
V = lim V; ;
w(w) = lim Vr(w);
moreover, these two limits coincide.
A preliminary background required for the proof of this theorem will be given in the next section.
For the time being, note several corollaries.
Elimination of a player (e.g., by making either A or B a singleton) leads to the uniform Tauberian
theorem for controlled systems. This theorem was established in [35] for a rather general dynamic

system with one player. Oliu-Barton and Vigeral also demonstrated that the uniform convergence
condition is essential even for controlled systems.

For theorem, the values Vp, W) have been defined via nonanticipating strategies (quasi-
strategies). However and obviously, one can adopt any formalization equivalent in the sense of
values; details were discussed in [39, Ch. III].

The conflict-controlled system (2.1) does not explicitly incorporate the parameter ¢t. But the
above theorem is naturally extended to systems of the form

#(t) = f(t,z(t),a(t),b(t)), z({)eX, alt)cA, blt)eB, t>0
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738 KHLOPIN

provided that the right-hand side enjoys Lipschitzness in ¢. In this case, it can be rewritten as
w(t) =1, i(t) = f(w(t), (1), alt),b(t)),
(w(t),z(t)) e Rx X, a(t)e A, bt)eB, t>0.
Moreover, the uniform convergence of Vp, W)y is required on an invariant subset 2 of the set R x X
instead of the set X, as for the system (2.1).

Let us formulate another corollary of theorem. The value of the differential game can be
described using Hamilton—Jacobi-Bellman equations. To this end, following [39, Section 11.1;
18, (VIII.1.16)], define the Hamiltonians

H(z,s) 2 maxmin [(s, f(z,a,b)) + g(z,a,b)] Vz,s€X;

ac€A veqQ
— A
H(z,s)= min max [— (s, f(z,a,b)) — g(z,a,b)] Vz,seX.
Now, the terminal problem
Ou(t
“gzj"”) + H(z,Dyu(t,z)) =0 Vt<0,z€X, (2.4)
u(0,2) =0 VreX (2.5)
has a unique minimax (viscosity) solution u € C' (R<g x X), see [39]. Then, for all (T',z) € Ry x €,
u(=T,x
VT(a:) = ( T )
Similarly, as shown in [18], for all A > 0 the Hamilton—Jacobi equation
Ni(z) + H(z, Dyi(x)) =0 Vo €X (2.6)

has a unique viscosity solution @y in BC'(X) (in the class of bounded continuous functions); fur-
thermore, for all x € €,

Then theorem directly brings to the following.

Corollary. Assume that the conditions (C'), (L), (€2), (S) hold.

Let u € C' (R<g x X) be the minimaz (viscosity) solution of the problem (2.4), (2.5). For each
A >0, let the function uy € BC(X) be the viscosity solution of Eq. (2.6).

Then the following conditions are equivalent:
(1) there exists I;JIB Auy(x) that is uniform in x € Q;

(2) there exists I;JIB Mu(—=1/A, x) that is uniform in x € €;
(3) each ofl)g% Ay (), Iﬁ% Au(—1/\, ) exists for any x € Q and is uniform in x € ; moreover,
these limits coincide.

Generally speaking, under given A > 0, it is easier to find the viscosity solution of Eq. (2.6) than
the viscosity solution of the problem (2.4), (2.5) (applicable numerical methods can be found in
[39, 18]). The presented corollary strengthens the corresponding results in [12, 17, 22].

3. PRELIMINARY BACKGROUND

First of all, a wider class of strategies is necessary due to some circumstances. In the games
considered, for all € > 0 and any initial position w of each player, the above formalization guar-
antees the existence of strategies (a® € 2 and [“ € B, respectively) that are e-optimal for this
position. However, we will need more than that, i.e., in this game, for each player, the existence of
strategies that are e-optimal for all initial positions w € 2. This can be achieved by passing from
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UNIFORM TAUBERIAN THEOREM IN DIFFERENTIAL GAMES 739

nonanticipating strategies to nonanticipating operators. Such operators were introduced, e.g., in
[6, p. 180; 10]; see the papers [11, 24] for examples of their usage.

A nonanticipating operator of player 1 (player 2) is an arbitrary mapping from € to 2 (to B,
respectively); denote them by A (by B, respectively). By analogy with Z(w,«) and Z(w, 3) intro-
duced earlier, for each nonanticipating operator ¢ in A or B, define

A
2(Gr¢) = | Z(w.¢(w)).
we
Note that, for any bounded payoff function ¢ (particularly, vy or wy) and for all w € Q, we have

sup inf ¢(z) =su inf  ¢(2), 3.1
aegzez(w,a) (2) cegzez(w,é(w)) =) 3.1)

inf sup c¢(z)=inf sup ¢(2).
BEB e 7(w,B) €€B e Z(w ¢ (w))

Then, for all \,T" > 0, it is possible to write

Vr(w)=sup inf wp(z)=inf sup wy(z) Yw €, 3.2
() CehA 2€4(w,¢(w)) 7(2) €€B 2e Z(w ¢ (w)) A(2) 3.2)
Wiy(w) =sup inf  wy(z) =inf sup wyr(z) Yw € Q. 3.3
) Ceh 2€Z(w,((w)) A(2) §€B e Z(w,E(w)) " >

Furthermore, suppose that, in a certain game with a bounded payoff function (e.g., vy or wy),
for any € > 0 and any initial position w, each player has an e-optimal strategy for this point (o € 2
and B¢ € B, respectively). Determine nonanticipating operators ¢ € A and £ € B according to the
following rule: ((w) = o, {(w) = B¥. Now, they are e-optimal nonanticipating operators for the
players.

Note 3.1. The games with a bounded payoff function for each player have e-optimal nonantici-
pating operators on the whole set ) for any accuracy parameter € > 0.

It is also needed to introduce operations for nonanticipating operators. First, for each time
7 > 0 and a pair of functions a’,a” € A, define their concatenation, i.e., a function a’ o, a” € A, by

the rule
a'(t), 0<t<r
d'(t—71), t>r.

<d%dwwé{

Note that a’ ¢, a” € A; moreover, for all 7 > 0, each element a € A can be expressed as a = a’ o, a”
for some a’,a” € A. The concatenation O’ o, b € B for all ¥/,b” € B is defined by analogy.

Let us introduce the operation ¢, for nonanticipating operators. Fix some 7 > 0, ¢/,(" € A. It
suffices to define ¢’ 0. (" at each point w € Q. Fix w €  and first define a mapping 17 = nes ¢,
B x B — A by the rule

nercnaw(¥,07) 2 ¢y [, ¢ (@) (), 6] (1) (") W81 € B,
Actually, it is independent of V'[;, o[; particularly, for all b € B, we have

ner (b or 070" = ¢ (y [w, ¢'(w) (), ] (7)) (0"). (3.4)
Since the image of (" belongs to U, for all b’ o, b,V o, 0" € B,§ > 0, we obtain
(bll[o,T] = Vj0,7,0" 0,6 = l_?//Ho,é})
= (WC’,C",w(b' or b 6")10.5] = ¢t 1w (b 07 B, 5”)\[075}) :

For any w € Q, determine the value of ({’ ¢, (") (w); this is a mapping from B to A defined by the
rule

(3.5)

A

(¢ or ¢ @)(B) 2 C(@)(B) 0 mercr (B, b") b=V o, §' € B. (3.6)
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740 KHLOPIN
Due to (3.4) and the nonanticipativity of ¢/(w), it is correct to write
(¢ or C"Y@)(B) = C@)E) o mrgrw¥ ") Vb=V o, ¥ € B.

Remember that the mapping (¢’ o, (")(w) becomes nonanticipating if, for any ¢t > 7 and any
b,b € B, the identity blio, = 5\[07,1 implies the identity a(b)[}. = a(5)|177t]. This is the case by
virtue of (3.5). Therefore, (' o, ¢")(w) forms a nonanticipating strategy. Owing to arbitrary
choice of w € €, the operator ¢’ o, ¢” is nonanticipating, i.e., an element from A. Consequently, the
operation ¢, is well-defined on the set A.

Now, for all 7 > 0, 2/,2" € C (R>(, ) such that 2'(7) = 2”(0), introduce the function 2’ o, z”
by the rule

’ 7 A 2'(t), b=t
(«T Or T )(t) - {x//(t _7-)7 t>T.

A A .
For all 2/ = (2/,d/,V'), 2" = (2", a”,b") having the property 2/(7) = 2”(7) (and only for such 2/, "),
define their concatenation A
o2 = (o 2" d o d” b 0 V).

Moreover, for all w € Q, a/,a” € A, V',V € B, 2/, 2" € Y[Q], we have
($/|[0,T] =Yy [wv a, b/} |[0,T}, o’ = y[a;’(r), a”, b//])
& (a:’ or 2" = ylw,d o; d" b o, b”]).
Then, for all o/,;a” € A and @’ = o/ (V'),d” = o/ (V"), we obtain
(#'l10.7) = ylo, &/ (), 0] 0.3, 2" = y['(7), 0" (8"),0"])
& (a:’ or 2" = ylw, o/ (b) o7 "' (b"),b or b”}).
For all ¢/, ¢” € A, substitution o = {'(w), o’ = {"(2/(7)) yields
('], = vl C@)¥), W] 0 2" = [’ (1), " @ (T)B), 6]
& (2 or 2" = ylw.C@)) or ¢"(a' (1) (V"). 1" o, 1']).
It appears from (3.6) and the nonanticipativity of {’(w) that

(¢ or )W)V 07 b") = {'(w)(V) 07 7 (b 07 B, ).
On the other hand, the expression (3.4) gives ¢"(2'(7))(b") = ner ¢ (b 07 b7, 0"). Hence,

(#'lj0. = ylew, (@) ), V0, 2" = yla (), C" (& (7)) (), "))

& (2 or 2" = ylw, (( 0r ")),V 0- 1']).
Actually, the following result has been established.
Note 3.2. For all w € Q, (', (" € A, 7 > 0, we have

Z (w, (¢"or (")(w)) = {z’ or 2|4 2 (a,('(w)(V), V) € Z(w,¢'(w)),

JTREAN

A (@ () (), € Z (2 (7), <'<:c'<7>>>} ,
Z(Gr¢ o, (") = {z’ o, 2" |2 = (!,d ) € Z(Gr (),

e Z(/(7),¢" (@ (7)) }-

Note that all considerations above can be repeated for player 2 (although, this is not required
for further exposition).
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UNIFORM TAUBERIAN THEOREM IN DIFFERENTIAL GAMES 741

In the sequel, for definiteness, for all 7/, 7" >0, {,¢’,¢" € A set (o ¢ o ¢” 2 (Cor o (.

Consider an arbitrary process z € Z(2) and an arbitrary number 7" > 0. Define a process zp
by the rule zp(t) 2 z(t + T). Naturally, if z = (2/ = y[w, a,b],a,b), then zp = (2/,, ar, br) satisfies
z/p = y[a' (1), ar, br]. And so, zr is also a process.

Such a compact form seems convenient while arguing that, for all T">0, A >0, 0 < T/ < T,
z € Z(Q), we have

wa(2) — e My (21) = A / e Mg(2(t)) dt — A / e N g (¢ + T)) dt
0 0
\ / e Mg(=(1)) dt — A / e Mg(2(1)) dt
0 T
T
— A / e Mg(=(t)) di: (3.7)
T’ 10T T’ v
vr(2) = gorGror) = o [ gG@)dt = L, [ g+ T) de
;
S ECO e P EOT
0 T-T'
1 T-T'
= g(z(t)) dt. (3.8)
0

The constructed games obey the dynamic programming principle in a formulation given below.
Note 3.83. For any w € Q, A > 0,7 > 0, we have

Waw) = sup _inf [wx(z) = ey (2r) + e AWy (2(1)]
CeA 2€Z(w(w))

T
N sup inf /)\e_)‘tg(z(t))dt + e MW, (2(T)) (3.9
¢ehA z€Z(w,((w)) 5
Note 3.4. For all w e Q,T" > 0,T > T', we have
I T’ T’
Vr(w) = su inf vr(2) — _vp(zp_7r) + V/zT—T’]
T(w) gegzez(w,c(w)) _ 7(2) T 7 (2r—1") T T (2( )
58 '1 T—T' 7
3.8
=’ su inf / 2t dt + Vi (2(T —=T"))| . 3.10
iy |1 [ A Ve =) (3.10)

In terms of nonanticipating strategies, the dynamic programming principle for finite-horizon
games (particularly, for the payoff function vr) is well-known, see [26]. Such a principle for the
payoff function wy follows from [18, Theorem VIIL.1.9]. By (3.1), if the principle holds for nonan-
ticipating strategies, it also remains in force for nonanticipating operators. Therefore, Notes 3.3
and 3.4 have been shown.

4. ESTIMATE V, <W

This section demonstrates that, if the functions Vp uniformly converge to the limit Vi, then
player 1 can guarantee the value of the payoff function wy not less than V, for any given accuracy
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742 KHLOPIN

for sufficiently small A. Prior to formulating a rigorous statement, let us describe the general idea
of proof.

For given A\ > 0, choose an interval [0, 7;[ and its partition into subintervals [r;,7;,—1[. Using
them, then construct a piecewise constant function h approximating the function e~ with a
required accuracy. Subsequently, the payoff function wy will be replaced by a new functional c.
This functional depends only on the integral of h along the path until the time 75, and on the position
at this time. It suffices to find a nonanticipating operator guaranteeing that this functional is not
smaller than V, with a required accuracy.

Such an operator is obtained by dynamic programming, i.e., the concatenation of almost-optimal
operators in specially designed problems on smaller horizons. To this end, decompose the func-
tional ¢ into the sum (4.10). The last row in this sum has the form of the bracketed expression
from (3.10). Now, Note 3.4 allows choosing on the interval [7;_1, 7] an nonanticipating operator
such that its processes in the last row of (4.10) can be estimated by a function of the position
at 7;—1. Now, for this interval, by the uniform convergence of Vr, this estimate (see (4.11)) obeys
Note 3.4. Repetition of this procedure & — 1 times yields the desired estimate.

Proposition 4.1. Suppose the uniform convergence of vr in w € € to the limit

AL :
Valw) = TETOO ‘?QE zezég,g(w)) vr(z).

Then,

Vi(w) < liminfsu inf wy(2).
( ) A—=+0 CGKzGZ(w,C(w)) )\( )

Moreover, for all € > 0 there exists A > 0 such that, if 0 < X\ < X, then, for some nonanticipating
operator ¢ € A, all z € Z(Gr () satisfy wy(z) > Vi(w) — €.
Proof. Step 1. Choice of constants and auxiliary estimates. Fix a certain integer
k> 2. (4.1)

On the one hand, by condition, there is Ty > k such that

1
}VT/(W) — Viu ((,4.))| < k2 T/,T” > T0/2 Yw € Q. (42)
On the other hand, it suffices to show that, under A < 2/Tj, some nonanticipating operator
¢ = ¢ € A satisfies

2+3nk
wa(z) = Vi(z(0)) — = M weez(ar . (4.3)
Fix arbitrary A < 2/T and set
1 Inp op . )
pzl—h}ck’ 6= N T:p—l’ =10 Viek.

(4.1) (4.1)
Then the inequalities 1 < Zlff <p < 1+ 21£k < 2 give

Adp  plnp

1< AT = = <p, T l<X<pr'tl<or (4.4)
p—1 p—1
Ink\* 1 I'—9 2Ink
—k -1 A
=(1-— = = 1+ . 4.5
p ( k ) < k’ T poe p< k (45)

By using (4.4) and \ < 2/Tp, it follows that p~'7 > A= > T, /2; therefore, the condition (4.2)
holds for T/ = p~'T, T" =T.

Step 2. Construction of a functional ¢ approximating the payoff function wy. Now, define
on [0, %[ a piecewise constant function h by the rule

h(t) = e A (455) p_i Vt € [, Tiv1], 1€0,k—1.
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Then, h(t)eM > 1; and, for all ¢ € [0, 7],
1 < h(t)eM = h(r)eM < h(r)eitt = p~ipttt = p, (4.6)

Consider the game with the payoff function

o) 2 1 [ (a6t + 5V, (o(m0).
0

Note that, for all x € X, a € A, b € B, we have 0 < g(z,a,b) < 1, whence it appears that

B @5 1 (@) Ink
0<p ™ Vour(a(m) <p™* < < 7
Inequality (4.4) implies that 1 < A\T' < p and, for any process z,

) f

wx(z) < A [ h(t)g(z(t))dt + e 2wy (2,

Ink (44) 1
< ATe(z) + Zk < pe(z) + I;Ck;

Ink

Particularly, any process z € z(£2) satisfies

Ink n . (4<5) 3lnk
kP = ko
Step 3. Design of nonanticipating operator *. According to Note 3.1, there exists a nonan-

ticipating operator ¢ € A that is 1/k%-optimal on the whole set  in the game with the payoff
function

[wa(z) — c(z)] < (4.7)

vr(z) — p_lvpflT(Zé) + p_l‘/}rlT(Z((s))-

By Note 3.4, the value of this game coincides with V. Hence, for all z € Z(Gr (), we have

1
k2
Moreover, the value of this game is independent of the process after § and inequality (4.8) takes
place for any concatenation of the form zos2’ if 2 € Z(Gr ). Then (4.8) holds for all z € Z(w, o-(’)
with any operator ¢/ € A.

0r(2) = P~ 0y 1(z5) + P~ Vi (2(8)) > Vir(2(0) — (48)

Let us demonstrate that the operator

("2 Cor o rror, Cornon  CEA
guarantees that all its processes z € Z(Gr (*) satisfy
2
x
In combination with (4.7), this would give the required estimate (4.3).

c(z) > Vr(2(0)) —
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Step 4. Iterative procedure. Recall that 7,1 = 7; + 6, h(1;) =p~ %, p~'T =T — 5. Now,

Ti+1

§
p [ Mg = 4 [ hr)gCe -+ mar
0

Ti

)
h(;) O/g(z(t+n))dt
(38) _;
='p

—

vr(z2) = 0 vy (2 4)|

= p_ivT(ZTi) - p_i_lvp—lT(ZTi+1 )

Then
c(z) = vr(z) —p vp-ir(zn)
+p_1UT(ZT1) - p_2'Up*1T(Z7'2) +...
)

+p ur(zr,) —p~ _1vp71T(zTi+1) +...

+ p_k+2vT(Z7’k72) - p_k+1vp—1T(ZTk71)
k+1

+p " ur(zn, ) = opr(zn) + 07 Vi (2(1)). (4.10)

Note that z;, |, € Z(Gr() for any z € Z(Gr(*). Hence, z,, | satisfies inequality (4.8), i.e.,

vr(2n,_y) = P 0pip(zn) + P Vprp(2(mk)) 2 Vr(2(me-r) — 1/K
Due to (4.2), the value of the last row in (4.10) is not smaller than p~ "V, -17(2(7,-1)) —2p 1 /K2
Thus and so, for any its process z € Z(Gr (*), the operator (* guarantees that

c(2) 2 vr(2) = p~ tvp-rp(en)
+p_1'UT(Z7—1) - p_2vp*1T(Z7'2) +.
+ p_ivT(ZTi) - p_i_lvp—lT(ZTi+1) +.

2

e (4.11)

+ p_k+2UT(ZTk—2) - p_kHUpflT(ZTk_l) + p_kHV}rlT(Z(Tk—l)) -
Note that z;, , € Z(Gr (o5 ¢); hence, z,,_, satisfies inequality (4.8), i.e.,
ur (2, 5) = 0 O (zn ) + 0T Vprp(2(7k-1) 2 Ve (2(mk—2)) — 1/K7.
Taking into account (4.2), for z € Z(Gr (*), it follows that
c(2) = vr(2) = p~lvopip(zn)
+p tor(2n) — p 20y 1 (2) + - -
+p v (2y,) — p_i_lvpflT(zTiH) + ...
4
k2
Similarly, for alll € 1,k — 3, by z;, € Z(Gr (o5(’), for some operator (', z,, satisfies inequality (4.8).
Hence, the condition (4.2) implies that
vr(zn) =y (en ) + 07 Vi (2(m41)) 2 Vi(2(m)) — 2/k.
Now, for all z € Z(Gr ("), for each [ € 1,k — 3, we have
c(2) = vr(2) = p~ vpip(zn)

+p_1vT(zn) — p‘2vp_1T(sz) + ...

o Bup(ay, ) — p—k+2vp_1T(sz72) +p_k_2Vp_1T(z(Tk_2)) -

_ - e 2(k —1
F 070 (n) ~ 5 i o) 0 W Gl - .
Particularly, for 7, we obtain
—1 —1 2(/€ — 1)
c(2) 2 vr(2) =P~ vpoip(en) +p7 Vpup(2(n)) =,
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Now, the choice of the operator (* guarantees that, for z € Z(Gr (*),
2
(z) 2 Vir(=(0)) —

i.e., the condition (4.9) holds. This completes the proof. O

5. ESTIMATE W, <V

Show that, if the functions W) uniformly converge to W, then player 1 can guarantee that the
value of the payoff function vy is not less than W, for any given accuracy for sufficiently large T.
Prior to formulating a rigorous statement, let us describe the general idea of proof.

For given T' > 0, choose A > 0 and partition the interval [0, 7| into some k subintervals [7;, Tit+1]
whose lengths form a geometric progression. Using them, construct a close to 1 function h in
the form of the product of the piecewise constant function and the function e~*. Subsequently,
the payoff function vy is replaced by a new functional c¢. This functional depends only on the
integral of A along the path until the time 75, and on the position at this time. It suffices to find a
nonanticipating operator guaranteeing that this functional is not smaller than W, with a required
accuracy.

Such an operator is obtained by dynamic programming;, i.e., the concatenation of almost-optimal
operators in specially designed problems on smaller horizons. To this end, decompose the func-
tional ¢ into the sum (5.10). The last row in this sum has the form of the bracketed expression
from (3.9). Now, for the interval [1;_1,7x[, Note 3.3 allows choosing a nonanticipating operator
such that its processes in the last row of (5.10) can be estimated by a function of the position
at 7,_1. Now, for this interval, by the uniform convergence of W), this estimate (see (5.11)) obeys
Note 3.3. Repetition of this procedure k£ — 1 times yields the desired estimate.

Proposition 5.1. Suppose the uniform convergence of wy in w €  to the limit

A
Wilw) = lim sup__ Inf ) x)

Then,
W.(w) < liminfsu inf vp(2).
W) < fminfeup Aot oy T

Moreover, for any e > 0 there exists T > 0 such that, if T > T, then, for some nonanticipating
operator ¢ € A, all z € Z(Gr () satisfy vp(z) > Wi (z(0)) — e.

Proof. Step 1. Choice of constants and auziliary estimates. Consider an arbitrary integer k > 1.
Then there exists a number M > 1 such that £k = M In M. By condition, it is possible to choose
such T}, > 1 that, for all M, " < % , we have

1
Wy (w) = Wy (w)] < 2 Yw € Q. (5.1)
Now, it suffices to argue the following. For each T > T}, any realization z € Z(Gr¢T) of some
nonanticipating operator (7 € A meets the condition

2 2
vr(z) > Wi (2(0)) — s (5.2)
Fix arbitrary T > T}, and set
T (1 — e_l/M) 1
p € 3 0 1— ]\14 3 Mto’ 70 3

t;, = top_i, =Ti_1+t; Vielk.
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Note that tg > 0 due to M > 1. Observe that the sequence of t; forms a monotonically decreasing
geometric progression with partial sums defined by 7;, moreover,

—k T(l—e_l/M) 11

I=p
k_ _InM _ _ _ M _
pr=e =M, T1,=19 1 —p 1_]\14 xl_e_l/M—T.
The inequality 1 — 1\14 <e UM 1 1\14 + 21\1/[2 and its corollary 1 — 2]1\/[ <M1 —eYMy < 1imply
1 1
1 T M
1-— <ANT' = = <1, 9.3
M Mty M (1 —e VM) (5:3)
1 1 G3) M
~k _ _—InM
= = M =AM = < . 5.4
pi=e IR W ST (5.4)

By (5.4), all pairs of \p’, instead of X', ", satisfy the condition (5.1).

Step 2. Construction of a functional ¢ close to the payoff function vp. Now, define on |0, 7] =
10, 7] a scalar function s by the rule

s(t) = e~ (t=Ti-1)
for all ¢t €], 7].
Note that, on each such interval, s(t) <1,

i i 1
s(t) > s(ri) =e (Fir1=7) — o= = oMo — 1 5 ) Ve (5.5)
and, by virtue of (5.3), it appears that
12 2
> > — >1-— . .
1> ATs(t) > (1 M) >1- 2 vie[nT] (5.6)
Consider the game with the payoff function
—A/ D)t + pE W) s (2(T)).
Note that any process z € Z(Q2) satlsﬁes
T T
1 (5.6) (5.4) 1
wr(@) = g [oGO = [asgea 2 @) -
T M
0 0
T T
2<<1 2)1/ tdt(iﬁ)/)\t t))dt <
o0le) =y = (17 4y ) [t = [ostotenie < o)
Particularly, for any process z € Z(f2), we obtain
2
lur(2) — c(2)] < Ve (5.7)

Step 8. Design of nonanticipating operator *. For each i € 0,k — 1, there exists a nonantici-
pating operator (; € A that is 1/k%-optimal in the game with the payoff function

w)\pi( ) p lwAp (thJrl) +p IW)\p ( ( Z-H))

Since p = eMo = eM'tit1 and the value of this game coincides with Wy, for all z € Z(Gr (;), we

have
1

Wapi (2) = P Wi (21,01) + D7 Wi (2(ti41)) > Wiy (2(0)) — 2 (5.8)
Moreover, the value of this game is independent of the process after the time ¢;,1, and hence
inequality (5.8) takes place for all processes of the form z oy, 2" if z € Z(Gr({). Then, for each
operator ¢’ € A, (5.8) holds for all z € Z(Gr¢; o, ¢').

i+1
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Let us demonstrate that the operator

C* é CO O Cl O Oy Ci—l O OTk,l Ck—l e A
guarantees for all its processes z € Z(Gr (*) that
2
x
In combination with (5.7), this would give the required estimate (5.2).

Step 4. Iterative procedure. Note that e~ (Tit1=Ti) = p~! for any i € 0,k — 1 due to (5.5). And
S0,

c(z) > Wy(2(0)) — (5.9)

Ti4+1 Ti+1
A / s(t)g(z)dt = A / e M g (4 (t)) dt

3.7 _; i
=P Zw)\pi(ZTi)_p ’ 1w>\pi('zﬂ'+1)’

Summation over all intervals [r;, 7;41] yields
c(z) = wa(2) = p~ wa(zr,)
+ p_lwAp(le) - p_QwAp(sz) +...
+ p_iwApi(zTi) - p_i_lw)\pi(zTi+1) +...

+p_k+1’w)\pk71 (27—t ) — p_k'w)\pkfl (z1) + p_kW)\pk—l(Z(T)). (5.10)
Observe that z;, € Z(Gr (;—1); hence, z,, satisfies inequality (5.8), i.e.,
1
k2
Then the row (5.10) is not smaller than p™*™1Wy 1 (2(7—1)) — p~*T1/k%; by virtue of (5.1), it is
not less than

Waph—1 (2, 1) = P Wpphe1 (20) + P Wognet (2(7)) = Wighot (2(70-1)) —

_ 2
p W e (2(7km1)) — 12

Now, for any process z € Z(Gr ("), we have

c(2) = wr(2) — p~'wa(zr)

+ p_lwAp(le) - p_QwAp(sz) +..

+p Wy (2r) — P wngi (2, ) F (5.11)
2

k2

—k+1

+ p_k+2w)\pk72 (Ztk_z) —p W ppk—2 (Ztk—l) -l-p_kHW,\pk*? (Z(Tk—l)) -

Note that z;, , € Z(Gr (x—2t,_, Cx—1), and it meets the condition (5.8), i.e.,
— _ 1
Wxpk—2 (ZTk—z) -p lw)\pk*2 (ZTk—l) +p 1W)\pk*2 (Z(Tk’)) > W)\pk*2 (Z(Tk—Q)) - k2
Next, the last row in (5.11) is not smaller than p=™*"2W, .2 (7p_) —p F+2/k* — 2/k?, i.e., not less
than p_k+2W)\pk73(Tk_2) — 4/k%. Therefore, for any process z € Z(Gr (*), we obtain

c(z) > wx(2) —p~ lwa(zr)
+ p_lwAp(le) - p_zwAp(sz) +...
+ p_zw)\pi (zﬂ) - p_l_lw)\pi(ZTH-l) + ..
4
k2

—k+2

+ p_k+3w)\pk73(2'tk,3) —-p u))\pkfs(Ztkﬂ) +p_k_2W>\pk73 (2(Th—2)) —
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Similarly, for all [ € i,k — 3 and some ¢’ € A, we have z, € Z(Gr (o4, ¢’). And so, z;, meets (5.8),
and (5.1) yields

c(z) > wa(z) —p~'wa(zr,)
+ p_lwAp(le) - p_zwAp(sz) +..

_ - - 2(k —1
+Dp lw)\pl(zn) -D : lw)\pl(zﬂ-H) +p : lW)\pl—l(z(Tl—i-l)) - (k2 )
Particularly, for the time 7 and any z € Z(Gr (*), we have
_ _ 2(k—1
c(z) > wx(2) — prwn(zy) + 0 TWi(2(11)) — ( 2 )
It appears from (5.8) that
2
fz) 2 Wal=(0) -,
i.e., inequality (5.9) holds for all 7' > Tj. O
6. PROOF OF THE MAIN THEOREM
Introduce the function g~ =1 — g and the corresponding functions vy, w, . Also, define the

sets B~ 2 A, A~ 2p and operations over them. Clearly, it follows from g + g~ = 1 that, for all
T,A >0, weQ, we have

vp(z) +up(2) =1, wa(z) +w) (2) =1,

sup inf vp(z) =1—inf  sup vr(z),
¢—eA- 2€Z(w,¢ (W) 7(?) €EB e Z(w,¢(w)) 7(2)
sup inf wy (z) =1—1inf sup  wy(z).
¢(—eh- 2€Z(w, ¢ (w)) x(2) €EB L Z(w ¢ (w)) (2)

Direct application of Propositions 4.1, 5.1 to the game with the running cost 1 — g~ brings to the
following results.

Proposition 6.1. Assume the uniform convergence of vy in w € Q to the limit

A .
V:k(W) - Tl—l}-li/-loo %IEIIE ZEZS(LIE(W)) UT(Z).

Then Vi(w) > limsup inf  sup  wy(2).
A—=+0 €€B 17 (w¢(w))

Proposition 6.2. Assume the uniform convergence of wy in w € Q to the limit

A .
W (W) N )\li>n-i}0 éIGIIE ZEZS(ZJIE(UJ)) 'lU)\(Z)

Then Wi(w) > limsupinf  sup  vp(z).
T—+o0 €€B e 7 (w 6 (w))

The one part of the proof is immediate from Propositions 4.1, 6.1, whereas the other follows
from Propositions 5.1, 6.2.
Observe that the result of this theorem was announced in [9, 30].
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