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Incomplete information
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FIGURE 12.1 A simple entry game.
FIGURE 12.2 An incomplete-information entry game.
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FIGURE 12.2 An incomplete-information entry game.
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Normal-form Bayesian game

o [NEE[EE

= m:uxﬁqleié\ L){_FE*"IB@\ .

JG o

- 25 Al

- Xt

CESHEN

ANREER R

FB— MR N —1 A
S IFES S ARRE

—- R fEHEEN1R (common prior {Ri%)

n ABSAZ2ERNMEEZE (static Bayesian game of incomplete information) HItm&

I

7 N

- N={1,....nY "S55 A&

(N, {A}iens O} iens (Vi(-:6). 6, € O} icy, {di}ien)

\

-V :AX0;, > REZSAN i EAEIRETFRTRE, HEHF A=A xA,X XA,

- ¢, #ZS AN i NEMS S5 ARBENER, TEEEN ¢0_;10), AREZS A
SAZEE 0. NEHDT (FRARNT T posterior distribution)

—]
-

FNE

2
it
r;li
Sf

=5, A AZSANi TR SE, 0,=(6,.....0;) 535 A i WREZX[H (type space)

HIRELRN 6, 1T, ITREMS




N EREFINT BRVRIE

o MRB/E—THEED F:0,x--x0, - [0,1], MrLAESFEH—HNNAIFINS
1 {60}y, RLERPIBUGENX PR {0}y BN F

TR ANZRENRE D mEl I AR —T
/\l_.lglﬁr.ll ﬁﬁ _I

o HSIMHEEZEMA FENAINRIX
1. “BRIEEFEZS5 ARERAE 0=0,,0,,...,0)

2. 7125 AN ABCEHEE 9 (FEXZFEBMEE private information) , HiRIEFIN D
mItEEMZS5 ALENER S/

3. MBEZ5 ARINREITE g, € A
4. NBMTNEE a=(a,ay,...,a), Z5ANieNBEIRA va;0)

LB NERIREIIR A= B 5K8 0, RIFN0,
R ARixEHRZAE S5 ARENZMN, Bl v(a; 0)




RIBSTIN D MITREND

o BXEMIRMFMHHER:
Pr(ANB) =Pr(A | B) X Pr(B) =Pr(B | A) X Pr(A)
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\
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FIGURE 12.2 An incomplete-information entry game.
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Bayesian Nash equilibrium
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Game of chicken
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FIGURE 12.3 The game of chicken with incomplete information.
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@1 S HIEAEE (O3 1T & I B 281918
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] ] ] ]
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DD | RO | F—F-4. -5 | T —F-4.4-35|2-353-3.2-5—73 DD | 8,0 | 2,-6 | 2,2 | —4, -4
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FIGURE 12.3 The game of chicken with incomplete information.
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