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Games with a Deep Learning Approach

Dawen Wu®*, Abdel Lisser®

@ Université Paris-Saclay, CNRS, CentraleSupélec, Laboratoire des signauz et systémes, 91190, Gif-sur-Yvette, France

Abstract

In this paper, we propose a novel deep learning approach for predicting saddle points in stochastic two-
player zero-sum games. Our method combines neurodynamic optimization and deep neural networks. First,
we model the stochastic two-player zero-sum game as an ordinary differential equation (ODE) system using
neurodynamic optimization. Second, we develop a neural network to approximate the solution to the ODE
system, which includes the saddle point prediction for the game problem. Third, we introduce a specialized
algorithm for training the neural network to enhance the accuracy of the saddle point prediction. Our
experiments demonstrate that our model outperforms existing approaches, yielding faster convergence and
more accurate saddle point predictions.

Keywords: Stochastic two-player zero-sum games, Saddle points, Neurodynamic optimization, Deep

learning, Ordinary differential equations

1. Introduction

In non-cooperative game theory, two-player zero-sum games are among the most fundamental models,
featuring two players, each with finite actions, and their payoffs add up to zero. A saddle point of such a
game represents a situation in which no player can increase his/her payoff by unilaterally changing his/her
strategy. [von Neumann| (1928)) proved that there always exists a saddle point for any two-player zero-sum
game. Later,|Nash|(1950) extended this result and proved that there always exists a Nash equilibrium for any
n-player general-sum game with finite actions. |(Charnes| (1953)) studied the two-player zero-sum games with
linear constraints, which can be formulated as linear programming problems. Recently, Singh & Lisser|(2019)
studied a stochastic version of the two-player zero-sum games, namely stochastic two-player zero-sum games.
They demonstrated that a saddle point exists if the random vectors defining stochastic linear constraints
follow elliptically symmetric distributions.

Neurodynamic optimization refers to a method that uses a first-order ODE system to model a nonlinear
optimization problem. [Hopfield & Tank| (1985) proposed the Hopfield network to solve the well-known

traveling salesman problem. The Hopfield network was extended to solve nonlinear convex programming
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by introducing a penalty parameter (Kennedy & Chual, [1988). However, this method struggles to achieve

an optimal solution because the true minimizer can only be achieved when the penalty parameter goes to
infinity. Since then, various types of neurodynamic optimization methods have been proposed without using
the penalty parameter, to solve various optimization problems, e.g., quadratic programming (Xia & Wangj,

2000)), nonlinear projection equations (Xia & Feng), [2007), second-order cone programming 2019),
non-smooth optimization problems (Qin & Xue} 2014}, pseudoconvex optimization problems (Xu et al.,2020)).

[Wu & Lisser| (2022b)) proposed a neurodynamic optimization approach to model the stochastic two-player

zero-sum game problem using Karush-Kuhn—-Tucker conditions.
Deep learning is a type of machine learning that uses deep neural networks, comprising many layers of
interconnected nodes, to learn complex patterns and relationships in data. Thanks to the exponential growth

of data and computing resources in recent years, deep learning has been applied successfully to a wide range

of fields, including image processing (Raza et all, 2021)), natural language processing (Tan & Zhang), 2020)),

bioinformatics (Hu et al/, [2020), game theory (Wu & Lisser} 2022dllc), and operations research (Wu & Lisser!
2022a; Nair et al., [2020; Bengio et al., 2021)).

Research on utilizing neural networks to solve differential equations dates back to the 1990s, with the initial

concept involving training a neural network to satisfy both a given differential equation and its boundary

conditions (Dissanayake & Phan-Thien| [1994). Advances in this field include the development of construction

methods that inherently satisfy initial and boundary conditions, with applications in ordinary and partial

differential equations (Lagaris et al., 1998, 2000; [McFall & Mahanl, [2009). The advent of deep learning has

revitalized the use of neural networks for solving differential equations, enabling researchers to address the

challenge of solving high-dimensional nonlinear PDEs (Han et all 2017; |[Yu et al., 2018} Han et al. 2018) and

leading to significant developments such as the introduction of physics-informed neural networks (PINNs)

(Raissi et al.,[2019a). PINNs have found successful applications across various fields, including computational

mechanics (Anitescu et al., |2019} Samaniego et al., 2020), and have been modified to accommodate a range

of problem scenarios (Wang et al) [2021} [Lu et all [2021b} [Zhang et all, [2020). The rapid progress in this

research direction has been facilitated by automatic differentiation tools that simplify the calculation of

derivatives, gradients, and Jacobian matrices (Baydin et al. 2018} [Paszke et al., 2019a)), and it has been

demonstrated that the neural network approximator converges to the PDE solution as the number of hidden

units increases (Sirignano & Spiliopoulos| [2018). Currently, software packages are available that utilize deep

learning methods to solve differential equations (Lu et al., 2021a; |Chen et al., 2020).

This paper addresses the saddle point problem in stochastic two-player zero-sum games (Singh & Lisser|
2019). Previous research reformulated this problem as a problem of solving the state solution of an ODE

system (Wu & Lisser} 2022b)). However, the existing solution method demands solving all intermediate states

in the ODE system to arrive at the final prediction, which can lead to computationally intensive and time-
consuming processes. To overcome these challenges, this paper aims to enhance the saddle point prediction

problem by incorporating advanced deep learning techniques for solving differential equations (Raissi et al.|
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[2019b; [Sirignano & Spiliopoulos| [2018). By developing an efficient approach to the stochastic two-player

zero-sum game problem, we address the current limitations and open new possibilities for solving various
game-theoretic problems. The proposed approach can encourage researchers to explore the use of deep
learning techniques in tackling other complex game-theoretic scenarios, contributing to advancements in the
field of game theory and optimization.

It is important to note that the previous convolutional neural network (CNN) approach
2022dllc) employed to address two-player zero-sum games is not directly applicable to the stochastic two-
player zero-sum game considered in this paper. The aforementioned papers focused on classical two-player
zero-sum games without random variables, which could be represented by a matrix denoting payoffs and
subsequently used as input for the CNN. In contrast, the stochastic two-player zero-sum game examined in
this paper incorporates random variables within the constraints, preventing a direct input of the game into

the CNN.

1.1. Key contributions
Our key contributions can be summarized as follows:
e We propose a novel method that combines neurodynamic optimization and deep learning to solve the

stochastic two-player zero-sum game. To the best of our knowledge, this is the first time deep learning

has been applied to this problem.

e Our work transforms the stochastic two-player zero-sum game into a neural network training problem,

allowing us to solve the problem without the need for a standard numerical integration solver.

e Our method outperforms the state-of-the-art method presented in [Wu & Lisser| (2022b)). In the specific

game examples given in the experimental section, our method achieves an objective value of 5.48 and
maximum violation of constraints of 0.0827, respectively, outperforming the method of
(20220).

1.2. Paper outline

The remaining sections are organized as follows. The background knowledge necessary to understand
this paper is provided in Section [2] including an introduction to the stochastic two-player zero-sum game,
neurodynamic optimization, and numerical integration methods. Section [3| describes our proposed method
and how it solves the game problem. Section [4] presents experimental results and a discussion in which we
compare our method with the numerical integration methods. Section [§] summarizes this paper and outlines

future directions.

1.8. Notation

Table [I] presents the notations list of this paper.
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Notation Description

M={1,...,m} Action set of player 1; m denotes the number of pure strategies.
N=A{1,...,n} Action set of player 2; n denotes the number of pure strategies.

reR™ Mixed strategy of player 1.

yeR? Mixed strategy of player 2.

J1 Index set of constraints for player 1.

Jo Index set of constraints for player 2.

) = (allw‘)kejl Confidence levels for player 1’s constraints.

as = (o e, Confidence levels for player 2’s constraints.

G(a) Stochastic two-player zero-sum game with confidence level a; o = (ay, az).

(z* € R™,y* € R™) Saddle point of G(«).
(z e R™, g € R"™) Predicted saddle point.

Ellip, (1, X, ) d-dimensional elliptically symmetric distribution.

s € R Decision variables; ns denotes the number of decision variables.
ue R™ Dual variables; nu denotes the number of dual variables.

D) ODE system.

[0,T] Time range.

r:[0,T] — R"™ State solution of the ODE system.

7:10,T] — R™ Approximate state solution.

Il Euclidean norm.

Il Infinity norm.

Table 1: Summary of mathematical notations

2. Preliminaries

The stochastic two-player zero-sum game is introduced in Section The neurodynamic optimization
method, which models the stochastic two-player zero-sum game as an ODE system, is presented in Section [2.2

Numerical integration methods, which are existing approaches for solving the game problem, are described

in Section 2.3

2.1. Stochastic two-player zero-sum game

A two-player zero-sum game problem with linear constraints introduced by (1953)) is characterized

as follows.

e The game has two players in total, and players 1 and 2 have pure strategy sets of M = {1,...,m}
and N = {1,...,n}, respectively. m and n denote the number of pure strategies of players 1 and 2,

respectively.

e The payoff of the game is represented by a matrix A = (a;;) € R™*"™. When player 1 chooses action

1 € M and player 2 chooses action j € N, players 1 and 2 receive payoffs of a;; and —a;;, respectively.

e z € X andy € Y are mixed strategies of players 1 and 2, respectively. X = {z € R™ | Bz < b, 1Lz =1,z > 0}
and Y = {y ER" | Dy<d,1ly=1,y> 0} denote the feasible sets, where B € RP*™ b € RP,
De R deR:, 1L =[1,1,...,1] € R™, and 17 = [1,1,...,1] € R". Let J; = {1,2...,p}
and J> = {1,2...,q} be the index sets of constraints of player 1 and 2, respectively.



Given a mixed strategy y of player 2, the objective of player 1 is to find a mixed strategy z that solves

the following linear programming problem,

Similarly, for a given strategy x of player 1, the aim of player 2 is to find a strategy y that solves the following
linear programming problem.
min 27 Ay

Y

s.t.
Dy > d, (2)

15y =1,

y > 0.

wo A strategy profile (z,y) is called a saddle point of this game if 2 and y are optimal solutions of and ,

respectively. |(Charnes| (1953) proved that there is always a saddle point for such a game.

Definition 1 (Elliptically symmetric distribution). A d-dimensional random vector & follows an ellipti-
cally symmetric distribution Ellip,(u, X, @), i.e., & ~ Ellip,(u, X, @) if its characteristic function is given
by Eei® € = eiZT“go (zTEz), where z € R is the argument of the characteristic function, u is the location

ws  parameter, 3 is the scale matriz, and o is the characteristic generator function.

In this paper, we aim at solving the stochastic two-player zero-sum game introduced by [Singh & Lisser
(2019)), in which the matrices B and D are treated as random variables. A stochastic two player zero sum

game is characterized as follows.

e Let B“ and D¥ denote random matrices that defines the constraints of player 1 and 2, respectively,

110 and w denotes some uncertainty parameter.

e We denote the k-th row vector of B as B} and the /-th row vector of D¥ as D{. Both B and Dy’
follow elliptical distributions, i.e., Bf ~ Ellip,, (M}C,Z}C,@}g) and D}y ~ Ellip,, (M%,Z?,golz). The k-th

element of b is denoted as by, and the [-th element of d is denoted as d.

e o} € [0,1] denotes the confidence level for the k-th constraint of player 1, and o? € [0,1] denotes
115 the confidence level for the [-th constraint of player 2. Let o' = (o) and o? = (a}) d

o= (al,az).

ke’ legy M
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Therefore, the stochastic two-player zero-sum game can be written as:

max 2T Ay

s.t.
P{Byx <by}>at, Vke (3)
1%33 =1

x>0,

and
min 2T Ay
y
S.t.
P{Dyy>d} > a2, Viel (4)

17y =1

y > 0.

A mixed strategy (x*,y*) is said to be a saddle point of the stochastic two-player zero-sum game if it
simultaneously solves for both players’ optimization problems, as described in equations and . In other
words, (z*,y*) represents the optimal strategies for each player, such that neither player can unilaterally

improve their outcome by deviating from these strategies.

By the second-order cone constraint reformulation (Henrion, 2007; [Van de Panne & Popp), |1963; [Kataoka,
1963)), the feasible sets of and @ are reformulated as

Si(a) ={oeR™ 1o = 12> 0,07u} + v (D) |(ZD)Eal < b, Vhe T}, (5)
and
$2(0®) = {y e R" |1y =1,y > 0,—y 1 + ¥ @D (ED gl < —di, Vi€ R}, (6)
ively, where £1 — BEe=z76s 1 &2 = —PivtyTit foll ivari dard elliptical
respectively, where §; = W, € J1,and & = H(Ez)%yH , 1 € Jo follow univariate standard elliptica
k)T [

. . . . 1 . 1 2 . 2 —1 1 —1 2 .
distributions, i.e., & ~ Ellip (0,1, ¢}), and & ~ Ellip (0,1, ¢7). v, (o) and Ve (of) are the quantile
functions of 1-dimensional distribution functions induced by characteristic functions go,lg and golz, respectively.

We denote a stochastic two-player zero-sum game with a confidence level a as G(a).
Assumption 1.

o Si(al) is strictly feasible, i.e., there exists an x € R™ which is a feasible point of Si(a') and the

inequality constraints of Sy(at) are strictly satisfied by x.

o S>(a?) is strictly feasible, i.e., there exists an y € R™ which is a feasible point of So(a?) and the
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inequality constraints of So(a?) are strictly satisfied by x.

Theorem 1 (Singh & Lisser| (2019), Theorem 3.5). Consider a stochastic two player zero sum game G(a),
where the matrices BY and DY defining the constraints of both the players, respectively, are random. Let
the row vectors By’ ~ Ellip,, (1}, %}, ¢1) ,k € Ji, and D ~ Ellip,, (u?,%2,¢7) .l € Jo. If all k € Jy and
l € T, X} and $? are positive definite matrices. Then, there ezists a saddle point equilibrium for the game

G(a) for all a € (0.5,1]7 x (0.5,1]7.
Theorem 2 (Singh & Lisser| (2019), Theorem 3.7). Let Assumption hold. (z*,y*) is the saddle point of the
stochastic two-player zero-sum game G(«) if and only if there exist (Ul*, (5,?),6671 ,)\1*) and (vQ*, (612*)ZEJ2 ) )\2*)

such that (y*, vt (5i*)k€.71 ,)\1*) and (m*, 02", (512*)16‘72 ,)\2*) are optimal solutions of the following primal-

dual pair of nonlinear optimization problems.

: 1 1
mlny,v17(5}e)kejl,/\1 v+ Zkejl )\kbk
s.1.
1
(i)Ay = X ke Ailty, = 2 ke (Zh)? o) < o'y

(ii) = "1t + Wt (o) ()P o] < —di, e 7

(P)

(iii) || ok | < Mg’ (k) Yk € R
(iw1Ty =1
(v)y >0
(i)\}, >0, VkeT

man,vz,(éf)LEJQ,)\Q 02+ 3 e AN
s.1.

(ATZ — Sy N — Sie g, (59)7 67 > 071,

(ii)o "k + 0 (o) |(SD P o] < bn VRES o)

(iii) |67 || < APeg' (af) . VIE T
(iv)1Tz =1
(v)x >0

(UZ))\ZZ > 0, Vi e ._72

We refer readers to |Singh & Lisser| (2019) for the proof and other details related to Theorems 1| and
Additionally, we refer readers to [Wu & Lisser| (2022b) (Proposition 1) for the reformulation of a stochastic
two-player zero-sum game G(«) to and @
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2.2. Neurodynamic optimization
The neurodynamic optimization method introduced by [Wu & Lisser| (2022b)) is used to model the stochas-

tic two-player zero-sum game by a ODE system. Because and @ are a primal-dual pair, it is only
necessary to model . The optimal solution for (@ can be found in the dual solution of .

2.2.1. Reformulation of .

Let us denote the decision variables of as s = (y € R0l € R0 € R™P )\ € RP), where § =
[6%T, ce 6117T]T7 and X = [A],..., A)]7. Define ns = n+1+nxp+p as the number of decision variables, and
s € R™. We reformulate the equality constraint 17y = 1 in as two inequalities, i.e., 11y — 1 < 0 and
1 — 1%y < 0. The second-order cone constraints in are not differentiable at the origin, so a smoothness

technique must be used to transform them into smooth functions. This technique is given by the following

expression

l|5llsmooth = Hs||2_|_€2’ -

where € is a small positive constant, typically chosen to be on the order of 1076 or 108, and is set to e = 1076

in this paper. Then, the optimization problem can be rewritten as

min /()
s.t. (8)

g(s) <0,

where the objective function f : R™ — R is denoted as

fls) =0+ 3 A, 9)

keJ1

and the constraints are denoted as

_91(3) 1 [ 4y -1, - > ke (lec)% Ok = Dreq, Mk ]
o) ||+ (@)]|[D)P ]|+ des
93(s) 19kl smootn — \Ilg_}: (k) Ae)re
9(s) = |gu(s)| = 17y —1 ) (10)
9a2(s) 1Ty +1
95(s) -y
96(s) -

where g, : RPTIHP+r y Rr gy o RPHAPHP 3 RI gy o RPHIFPHP s RP gy RPPIHPHP S R gy

ws  ROFIFPIP L RO g R Er L R7 and gg : RPTITPHP 5 RY. Let define nu = n4+q+p+1+1+n+gq

as the number of constraints, and g : R®® — R™*.



2.2.2. Karush—Kuhn—Tucker conditions

The Karush—-Kuhn—Tucker conditions (KKT conditions) for the optimization problem are

Vi(s)+ (Z(@)T u=0,

g9(s) <0,

(11)

>0, ulg(s)=0,

where u € R™ denotes the dual variables. Vf(s) € R™ denotes the gradient of the objective function at

point 5. 22(s) €

52 R™#*"s denotes the Jacobian matrix of the constraints at point s. The details of u € R™%,

Vf(s) € R, and %(s) € R™*"% are given as follows

u; € R™
ug € RY
vy € BP Vfy(s) € R”
Vi.(s) € R
u= |uy eR|, Vf(s)= fuls) (12)
R Vfs(s) € RP*™
Uy €
c R" Vf)\(s) € RP
Us
ug € R?
89 — | 9g nuxn dg nux1 dg nuXn*p 0, nuxp
555 = |5(s) ER %9(s)eR %(s) eR % (s)eR :
Gi(s) e R G(s) e R YL(s) e RV ™ Sdi(s) e R™¥? |
%L(S) Raxn %%(S) Rax1 39 (S) € RIXn*p % S) c RIxP
é)y (S) c Rpxn %(S) Rpx1 86 (8) c RPxn*p 8%(8) RPXP (13)
— g; (s) c R1xn Bagv (s) c RIx1 g; (s) c Rixn#p g;;\ (s) c RIxp
g; (8) c R1xn Bgv (s) c RIx1 gg (s) c RIxn#p g4 (s) c R1xp
%5;5 (S) c Rxn %(S) R7X1 6965 (8) c Rnxn#p (S) c Rnxp
%i(s) e R 0% (g) g RIXT Y8 (5) ¢ RIXP Do () € RIXP

2.2.3. ODE system

NOW7 let 3()7y()7v()76()a)‘() and u
R—>R 6:R—R™, and \: R — RP

(1) be time dependent functions, i.e., s : R — R™ y: R — R" v

. Denote r(t) = (s7(£),uT (1))T = (y7 (1), v7 (1), 87 (£), AT (¢), T (£)),
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and r : R — R™, where nr = ns + nu. The following ODE system models the KKT conditions

- T -

w1 | (VRO (3E) @)
at 99, T 4
a (VA + (39) @)
dr
a0 =2 = (v (%) @rae) | (14
A
| (96 (B6) et
dt
- (utg(s)" —u _

where (u+ g (s))" = max{0,u+ g (s)}.

Definition 2 (State solution). Consider an ODE system % = &(r), where ®(r) : R™ — R"". Given an
initial point ro € R™, a vector value function r(t) : R — R™ is called a state solution, if it satisfies the ODE

system % = ®(r) and the initial condition r(0) = rg.
Definition 3 (Equilibrium point). Consider an ODE system % = ®(r). A point r* is called an equilibrium

point if it satisfies ®(r*) = 0.

Theorem 3 (Wu & Lisser| (2022b)). Let r* = (s*,u*)?. The point r* is an equilibrium point of the ODE
system if and only if (s*,u*) satisfy the KKT conditions .

Lemma 4 (Wu & Lisser| (2022b). The equilibrium point r* of the proposed ODE system is unique.

Theorem 5 (Wu & Lisser| (2022b))). The equilibrium point r* of the proposed ODE system is globally

asymptotically stable, i.e., given any initial point rqo, the state solution has lim;_,o r(t) = 7*.

Remark 1. The primary objective of the ODE system presented in s to address the KKT conditions
given in . As stated in Theorem@ the equilibrium point in the ODE system coincides with to the KKT
conditions outlined in . As a result, by determining the equilibrium point of the ODE system, we can
effectively solve the KKT conditions and subsequently identify the saddle point of the stochastic two-player
zero-sum game.

Lemmalj) establishes the uniqueness of the equilibrium point in the ODE system, which is consistent with
the notion that the stochastic two-player zero-sum game has a unique saddle point. Furthermore, Theorem
[A ensures that the state solution of the ODE system converges to the equilibrium point of the system as t
approaches infinity, implying that it converges to the saddle point of the stochastic two-player zero-sum game.
This means that we can solve the saddle point of the corresponding game by simply solving the state solution

of the ODE system.

2.3. Numerical integration method
In this subsection, we briefly describe how existing methods solve for the state solution of an ODE system,
which will be compared with our proposed method in the experimental section. Since the considered ODE

system is nonlinear, it cannot be solved analytically.

10
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The existing methods for solving the state solution of an ODE system use numerical integration techniques
to approximate the solution by discretizing the domain . These methods, such as the Runge-
Kutta method, choose multiple time points in the domain, known as collocation points, and find a solution
that satisfies the ODE system at these points. However, these methods can be inefficient when only the final
state is of interest because the final state is only obtained after calculating all the intermediate collocation
points.

Numerical integration methods are further divided into two categories: explicit and implicit methods.
Explicit methods, such as RK45, RK23, and DOP853, determine the state at a later time based on the
current state (Dormand & Princel 1980; [Bogacki & Shampine, 1989} Hairer et al., [1993). Implicit methods,
such as Radau and BDF, find the solution by solving equations involving the current and later states
& Hairer} 1996; Shampine & Reichelt], [1997). Additionally, LSODA can switch automatically between stiff
and nonstiff methods . Scipy provides software implementations of these methods to make

them easier to use (Virtanen et al., |2020).

3. Method

In Section 3.1} we describe the problem setup and use an initial value problem to approximate the
stochastic two-player zero-sum game. Section presents our proposed approach, which uses a neural
network to solve the initial value problem and subsequently predict the saddle point of the game. The loss
function for training the neural network is discussed in Section [3.3] and an evaluation metric is given in
Section to assess the model’s effectiveness at predicting saddle points. Finally, Section provides a

complete pipeline for solving the game problem using our proposed neural network.

3.1. Problem setup

This subsection provides a brief summary of how to reformulate a stochastic two-player zero-sum game as
an initial value problem based on Sections [2.I]and [2:2] As presented in Figure[I] the reformulation procedure

is as follows:

1. Reformulate the original game problem G(«), i.e., -@, as a primal-dual pair of nonlinear optimiza-

tion problems (P)) and (D).

2. Apply the smoothness technique @ to derive the KKT conditions of the primal problem .

3. Represent the KKT conditions using the ODE system , where the equilibrium point is unique and
globally asymptotically stable.

4. The desired saddle point (z*,y*) of the game is included in the equilibrium point r* of the ODE system.

In order to obtain the equilibrium point, we must construct an initial value problem (IVP), which consists
of (a) the ODE system (T4), (b) an initial point ro, and (c) a time range [0, T]. The state solution r(¢) of the
IVP satisfies the ODE system on the domain ¢ € [0,7] and the initial condition r(0) = ro. By Theorem [5]

11



Problem:

STPZSG — NOPs —>» KKT conditions —> ODE system|

sz_ax.rTAy
Sif{[i,’;’z <b}>al, VkeT (P)

1T =1

x>0, 69 T _

Vi(s)+ £(8)> u=0 ﬁ _ @(T‘)

myin:L'TAy g(s) < 07 uT > 0’ uTg(s) -0 dt
s.t.

P{DPy>di}>a}, V€T, (D)

1Ty =1

y=>0.

Solution:
. Optimal solution Optimal solution Equilibrium
ISaddl t —>» —_—
L of NOPs of KKT conditions of ODE system
1*
z* y* o opt” (0% )kejl AL
. . 8* u* ,’.*
2 * * * .*
¥ v 02 O )ieq, a2 4 * o ’
[ | |

Figure 1: The upper part illustrates the workflow of modeling a stochastic two-player zero-sum game (STPZSG) using an
ODE system. The STPZSG is represented by equations (3)) and (4), and the ODE system is represented by equation . The
nonlinear optimization problems (NOPs) in equations (P]) and (D) and the KKT conditions in equation are also shown.
The lower part demonstrates that the saddle point of the STPZSG is incorporated in the optimal solution of the NOPs and
KKT conditions, as well as the equilibrium point of the ODE system.
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Figure 2: The left part of the figure shows the neural network model, #(t;w) = (1 —e~!) N(t; w),t € [0,T], acting as a
predicted state solution to the IVP. The right part of the figure illustrates that when the final time is selected (i.e., t = T,
#(t; w) contains the predicted saddle point.

given any initial point 7g, the corresponding state solution 7(t) will converge to the same equilibrium r* as

time ¢ goes to infinity. Therefore, we set the initial point of the ODE system to all zeros, i.e.,
9 = 0. (15)
The final state r(T') approximates the equilibrium point 7*, i.e.,
r(T) ~r*. (16)

According to Theorem [5 the larger the provided time range [0, 7], the closer the final state is to r*. Our
goal is to solve for the final state r(T") of the state solution r(t),¢ € [0,T], given an adequate size of the time

range.

3.2. Neural network model

In this subsection, we present a model based on a fully connected neural network that is designed to

predict the state solution r(¢) and its final state r(T'). The proposed model is given as follows
Pt w) = (1 — eft) N(t;w), tel0,T], (17)

where N(#; w) is a fully connected neural network with trainable parameters w. (1 —e™t) is an auxiliary
function to ensure the satisfaction of the initial point, i.e., #(t = 0; w) = 0.

As shown in Figure Left)7 the model 7(t; w) itself is used as a predicted state solution to the IVP, i.e.,

F(t;w) = r(t), tel0,T]. (18)
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By choosing the time t = T, we have
Ft=T;w)=r(T). (19)

Combining with , we have
Ft=T;w) =~ r". (20)

As shown in Figure R,ight), 7(t = T'; w) contains the predicted saddle point of the considered game problem.

The effectiveness of the proposed neural network in solving stochastic two-player zero-sum game problems
is supported by two theorems: 1) Theorem [5] which ensures the convergence of the state solutions of the
ODE system to the saddle point of the game. 2) The universal approximation theorem for neural networks
, which states that there always exists a neural network as a state solution for solving the ODE

system.

3.8. Loss function

We define the loss function of the proposed model as

or(t;w)

- , (21)

clew) = | - a(i(tsw)

where ®(-) refers to the ODE system of , which corresponds to the game problem being studied. %

is the derivative of the model output #(t; w) with respect to the input time ¢, which can be computed

analytically by automatic differentiation tools, e.g., PyTorch or JAX (Paszke et all 2019b; Bradbury et al.l

2018).

We denote the objective function of the proposed model as

B(w) = /O " Lt wde. (22)

The objective function E(w) is an integral of the loss function over the pre-given time range [0,7]. The
loss value L(t,w) denotes the error of the model at the time ¢, and the objective function E(w) denotes the
overall error of the proposed model over the time range [0, T].

However, calculating F(w) is computationally difficult because of its integral part. In practice, we train

the model by minimizing the following batch loss

L(T, w) = |_11r| S Lt w), (23)

teT

where T contains randomly sampled time points from the interval [0, 7], and |T| denotes the size of the set.

Following the approach used in previous studies (Sirignano & Spiliopoulos] [2018)), we sample the time points

in T with a uniform distribution over the interval [0, T]. These time points are sampled in an independent
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and identically distributed manner. The choice of probability distribution for sampling time points can

potentially affect the training performance, which warrants further investigation in future studies.

3.4. Evaluation metric

To evaluate the performance of our model in predicting the final state #(¢ = T;w), we propose the

following evaluation metric:

8 if |g(8)]|ee < T
(T w) = f(3) i [lg(3)]l (24)

400 otherwise ,
where ¢(#(T;w)) is called the epsilon value of #(T;w). § is retrieved from the predicted final state, i.e.,
#(T;w) = [8,4]. f() and g(-) are defined in (9) and (I0), respectively. 7 is a positive constant that
represents a threshold parameter. When ||g(8)||s < 7, the epsilon value is set to the objective value f(3);

otherwise, it is set to +oo0.

3.5. Pipeline

Algorithm 1: Enhancing neurodynamic optimization with deep learning for solving stochastic two-
player zero-sum games

Input : A stochastic two player zero sum game G(a), A time range [0, 7]
Output: Predicted saddle point (Z,3)
1 Function Main:

2 Derive the ODE system ®(-) corresponding to the game G(«).
3 | Initialize a neural network model 7(¢; w).

a Initialize epest = €(7F(T; w)).

5 while iter < Max iteration do

6 T ~U(0,7): Uniformly sample a batch of ¢ from the interval [0, T7].
7 Forward propagation: Compute the batch loss L(T, w).

8 Backward propagation: Update w by Vy L(T, w).

9 Compute the epsilon value: €emp = €(r(T; w)).

10 if €temp < €pest then

11 €best = €temp

12 Save the model with parameters w
13 end
14 | Extract & and § from r(T;w).

15 % + softmax(&), and § <+ softmax(g)

16 return (Z,7)
17 end

Algorithm [I] integrates all the methods introduced in this section. This algorithm is an optimization
procedure that minimizes the objective function E(w) while considering the proposed evaluation metric .
First, the algorithm reformulates the game problem as an IVP for a given time range [0, T]. Next, it initializes
a neural network to solve this problem and trains the network to improve its accuracy. In training, each
iteration samples a batch of ¢ uniformly from the time range [0, 7] as a training dataset. The neural network

then performs gradient descent on the batch loss L(T, w) to update its parameters w. Finally, & and ¢, which
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are obtained from the predicted final state, need to be transformed into probability distributions using the
softmax function.

€best Tepresents the lowest epsilon value that the model has achieved so far. €emp represents the epsilon
value that the model obtained at the most recent iteration. After each update of the model’s parameters,
the algorithm calculates €iemp and compares it with epest. If €remp is lower than epegt, it indicates that the
model has found a better prediction after this iteration of parameter updates. In this case, the algorithm
sets €pest = €temp and saves the current model. This idea is similar to the concept of early-stopping in deep
learning, but here, we consider the epsilon value rather than the loss value.

Algorithm [I] requires specifying a time range as a hyperparameter. According to Theorem [5 the larger
the chosen time range, the closer the corresponding final state will be to the optimal solution. In practice,
however, a large time range can lead to training difficulties because the neural network has to approximate
the state solution over a larger time range. Therefore, the choice of the time range involves a trade-off. A
larger time range offers a higher maximum achievable accuracy but requires more training resources, whereas
a smaller time range allows for faster convergence with fewer training iterations but results in a weaker
achievable accuracy. One should determine the most appropriate time range that strikes a balance between
accuracy and available training resources for their specific application.

In addition, the design of the neural network structure should be guided by two factors: 1) the chosen
time range and 2) the size of the stochastic two-player zero-sum game to be solved. The size of the stochastic
two-player zero-sum game is determined by the sizes of the action sets for both players and the number
of constraints in their respective sets. The complexity of the neural network structure, which includes the

number of neurons and the number of hidden layers, should be tailored to accommodate these two factors.

4. Numerical results

In this section, we conduct experiments to evaluate the performance of our proposed neural network model
for solving the stochastic two-person zero-sum game. We first present the problem instance and describe the
training process of our proposed model in Sections [£.1]and [£:2] Next, we compare our proposed method with
the numerical integration method in Section [4.3] and discuss the advantages and limitations of our method
in Section 44

We use the Google Colab Pro+ platform to perform our experiments. The neural network model is

implemented using Pytorch 1.12.1 with CUDA 11.2 (Paszke et al.| 2019b)), and the ODE system is modelled

with JAX (Bradbury et al.,[2018). Our proposed method is compared with six numerical integration solvers,
namely RK45, RK23, DOP853, Radau, BDF, and LSODA (Dormand & Prince, [1980; [Bogacki & Shampinel
[1989; Hairer et al., [1993} [Wanner & Hairer], [1996} [Shampine & Reichelt, [1997} [Petzold), [1983)), which can be

accessed using Scipy (Virtanen et al.l [2020).
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a5 4.1. Problem instance

We consider a specific instance of the stochastic two-player zero-sum game as shown in and . Both
players 1 and 2 have four pure strategies and one probabilistic constraint. B and D* are 4-dimensional ran-
dom vectors following normal distributions, i.e., B¥ ~ N (,ul, El), DY ~ N (/ﬁ, EQ), where u' and p? are the
means and $! and 2 are the variances of the normal distributions. The problem data (A, X!, %2 ut, u?,b,d, at, o?)

are given as follows:

8.67 0.17 6.04 3.81 1.10 0.00 0.00 0.00
7.09 037 9.83 6.89 1 0.00 1.40 0.00 0.00
A= EDIEES ) (25)
4.75 7.32 4.06 6.52 0.00 0.00 1.38 0.00
220 222 4.76 3.10 0.00 0.00 0.00 1.43
1.70 0.00 0.00 0.00 4.53 1.74
5 0.00 1.35 0.00 0.00 1 0.06 5 3.83
¥ = M= T ) (26)
0.00 0.00 1.69 0.00 2.53 7.37
0.00 0.00 0.00 1.28 3.66 8.77

b=17.03, and d = 4.53. The confidence levels of both players are set to a' = a? = 80%.

4.2. Model training

We construct the proposed model to solve the game instance, #(t; w) = (1 — e~ ") N(¢; w), where N(¢; w)
is a fully connected neural network with a hidden layer of 200 neurons and the activation function is Tanh.
20 The training hyperparameters are as follows: the maximum number of iterations is 100, 000, the optimizer is

Adam (Kingma & Ba, 2014) with a learning rate of 0.001 and batch size of 128.

10° R

10? ‘L‘“—% _
: %*‘*‘*&Mw ]

0 20000 40000 60000 80000 100000
Treration

M.S.E. loss

Figure 3: The mean square error (M.S.E) loss plotted against the number of iterations.

We apply the ODE system to model the game instance given in Section The neural network
model is trained using Algorithm |1} with the time range set to [0, 10] and the threshold 7 in equation

17
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set to 0.1. We use the MSE loss as a performance metric to evaluate the model’s ability to solve the derived
ODE system. Figure [J] shows the evolution of the MSE loss throughout the training process. The MSE loss
decreases from an initial value of 4,557 to 53 after 100,000 iterations, indicating the transition of the neural
network from a naive approximation to an accurate state solution of the ODE system. It is important to
note that the reported loss values do not distinguish between training and testing losses, as the model trains

on a completely new randomly generated time set 7 in each iteration. This training strategy is consistent

with a range of deep learning methods for solving differential equations (Raissi et all 2019b; [Sirignano &

[Spiliopoulos| [2018)).

4.8. Comparison with numerical integration methods

In this subsection, we compare the performance of our proposed method with the numerical integration
solvers on the stochastic two-player zero-sum game instance. We first show the predicted saddle points given
by the two types of methods and then evaluate the performance of these saddle points on two evaluation
metrics.

The setup of the numerical solver involves dividing the time range [0, 10] into 100,000 collocation points,

which corresponds to the number of training iterations of our method.

Our method Numerical integration method (RK45)

Iteration & 4 Collocation point & 4

1 [0.225 0.41 0.366 0. | [0. 0.358 0.459 0.183] 1 [0.218 0.324 0.283 0.175]  [0.078 0.182 0.327 0.412]
1000 [0. 0.384 0.566 0.05 | [0. 0.272 0.005 0.724] 1000 [0.019 0.3 0.404 0.278] [0. 0.234 0.297 0.469]
10000 [0. 0.384 0.566 0.05 | [0. 0.272 0.005 0.724] 10000 [0.002 0.087 0.31 0.601] [0. 0.096 0.186 0.718]
30000 [0.087 0.387 0.526 0. ]  [0.105 0.397 0.303 0.195] | 30000 [0. 0.163 0.461 0.376] [0. 0.123 0.216 0.661]
50000 [0.087 0.387 0.526 0. ]  [0.105 0.397 0.303 0.195] | 50000 [0. 0.274 0.63 0.096] [0. 0.208 0.359 0.434]
100000 [0.023 0.41 0.567 0. | [0.002 0.405 0.484 0.109] | 100000 [0. 0.334 0.666 0.001] [0.303 0.278 0.258 0.16 |

Table 2: The predicted saddle points (Z,9) produced by our method and the RK45 method.

Table left) lists the predicted saddle points given by our proposed method at the 1st, 1000th, 10,000th,
30,000th, 50,000th, and 100,000th training iterations. Table right) lists the predicted saddle points given
by the RK45 method, a typical numerical integration solver, at the 1st, 1000th, 10,000th, 30,000th, 50,000th,
and 100,000th collocation points.

Our method Numerical integration methods

Iteration OBJ | | Collocation point ggﬁi gg?i 88;?53 g%%aj gg? T g%(()]DiA
1 -1.6222 | 1 -0.0048 -0.0048 -0.0048  -0.0048 -0.0048 -0.0048
1000 17.7826 | 1000 -0.2288 -0.2293 -0.2318  -0.2289 -0.2289 -0.2289
10000 17.7826 | 10000 -2.6507 -2.6482 -2.6515 -2.6505 -2.6495 -2.6489
30000 5.7754 | 30000 0.317 0.317 0.3171 0.3171  0.3156  0.316
50000 5.7754 | 50000 1.6081 1.6081  1.6086 1.608 1.6074  1.6061
100000 5.4862 100000 5.5497  5.5496  5.55 5.5496  5.5488  5.5496

Table 3: Comparison of the objective (OBJ) value produced by our method and various numerical integration methods, including
RK45, RK23, DOP853, Radau, BDF, and LSODA. The table shows the OBJ values for different iterations and collocation points.
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Figure 4: The objective value plotted against the number of iterations (left figure). The maximum violation of constraints
plotted against the number of iterations (right figure).

Our method Neurodynamic optimization

Iteration MVC | | Collocation point 11\{/11\{/405 T 1\R/[I§/203 T 1]\)/[(\)/28i3 ?R;igll 5}2}; T 1%/[8\? CD f
1 8.6806 | 1 5.2964  5.297 5.2968 5.2973  5.2973  5.2973
1000 0.0976 | 1000 1.1898  1.1785  1.1364 1.1875  1.1874  1.1874
10000 0.0976 | 10000 1.2311  1.2374  1.229 1.2316  1.2315  1.2315
30000 0.0951 | 30000 0.8481 0.8481  0.848 0.848 0.8481  0.8481
50000 0.0951 | 50000 0.4881 0.4881  0.4881 0.4881  0.4883  0.4882
100000 0.0827 | 100000 0.1239  0.1239  0.1238 0.1239  0.1235  0.1238

Table 4: Comparison of the maximum violation of constraints (MVC) produced by our method and various numerical integration
methods, including RK45, RK23, DOP853, Radau, BDF, and LSODA. The table shows the MVC values for different iterations
and collocation points.
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We evaluate the performance of our model using two metrics: the objective value (OBJ, lower is better)
and the maximum violation of constraints (MVC, lower is better). OBJ is defined as f(s), where f(-) is given
by equation @D and here s represents the prediction from our method or a numerical integration method.
MVC is defined as [g(s)|o0, where g(-) is given by equation (10).

Figure [d] Table [3] and Table [4] compare our method with numerical integration methods using the OBJ
and MVC metrics. Figure [4] shows the results in a continuous manner, while Tables [3] and [4] show the results
in a discrete manner at selected iterations or collocation points. Figure [] only compares our method with
the RK45 method, while Tables [3| and [4] compare six numerical integration methods.

The comparison results yield the following insights:

e Our method outperforms all numerical integration methods in terms of evaluation metrics OBJ and
MVC, as shown in Tables [3] and @] Ultimately, our method achieves an OBJ of 5.48 and an MVC of
0.0827. Among the numerical integration methods, BDF attains the best results, with an OBJ of 5.54
and an MVC of 0.1235.

e Our method converges faster than the numerical integration methods. Figure [d] shows that our method
obtains an almost exact solution at the 30,000th iteration, with an OBJ of 5.48 and an MVC of 0.0827.
In comparison, the results of the numerical integration methods at the 30,000th collocation point show

OBJ and MVC values of 0.317 and 0.8481, respectively, indicating a significant deviation from accuracy.

e Our proposed method can identify a solution that nearly satisfies the constraints in the early stages of
solving. Table [4] shows that at the 1000th iteration, our method finds a solution with an MVC of less
than 0.1. In contrast, the numerical integration method fails to find solutions with MVC less than 0.1

even after 100,000 collocation points.

e Figure [3] shows a significant decrease in the MSE loss value during the first 20,000 iterations, with a
subsequent levelling off. Figure [] shows that OBJ and MVC still improve significantly after 20,000
iterations, although the decrease in loss value has become less pronounced. This suggests that the MSE

loss of the model is not entirely decisive for the OBJ and MVC indicators, although they are correlated.

e The performance of the six numerical integration methods does not differ significantly from each other.

4.4. Discussion

In Sections [I.2] and we present experimental results that demonstrate the superiority of our proposed

deep learning approach. The observed advantages are mainly due to three key aspects:

(i) During each iteration, the neural network can directly predict the saddle point of the game without
having to calculate all the intermediate states in the ODE system. This is in contrast to traditional
numerical integration methods, which require all intermediate states to be calculated sequentially in

order to make a prediction.
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(ii) In the algorithm we incorporate several important designs that exploit the structure of the problem.
These include the use of softmax functions to ensure the feasibility of the mixed strategy and the

implementation of a mechanism that retains the best results from each iteration.

(iii) Our approach transforms the stochastic game problem into a neural network training problem, elimi-
nating the dependence on numerical integration solvers. This allows us to solve the problem using only

deep learning infrastructure, taking advantage of the latest advances such as GPU parallel computing.
While our method demonstrates significant performance advantages, we must acknowledge its limitations:

e Our approach requires careful hyperparameter tuning of the neural network to achieve optimal per-
formance. In contrast, numerical integration methods are more straightforward and do not require

numerous algorithmic settings.

e Our approach relies on training neural networks, which can be unstable. In some cases this instability
may lead to rapid convergence to a satisfactory solution, while in other cases it may take many iterations
to find an appropriate solution. Possible factors contributing to this inconsistency include the initial
state of the neural network and the learning rate setting. The underlying cause is due to the black-box

nature of neural networks and deserves further investigation.

5. Conclusion

In this paper, we presented a novel approach to find the saddle point of stochastic two-player zero-sum
games by combining neurodynamic optimization and neural networks. This results in faster convergence and
superior solutions compared to traditional methods. Our work establishes a link between stochastic games
and deep learning, which can benefit the stochastic game theory given the rapid growth of the deep learning
community.

However, there are limitations to our work, such as the stability and robustness of the method. Future
research should focus on: (a) using state-of-the-art machine learning and deep learning techniques to improve
our method, (b) exploring advanced neurodynamic optimization approaches for problem modelling, and (c)

extending our method to other stochastic game problems.
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