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A new approach to optimal solutions of noncooperative games:
accounting for SavagebNiehansrisk.

Zhukovskiy V. 1., Zhukovskaya L. V., Mukhina Y. S.

Abstract. The novelty of the approach presented below is that each person in a conf3ict
(player) seeks not only to increase his payo! but also to reduce his risk, taking into account a
possible realization of any uncertainty from a given admissible set. A new concept, the so-called
strongly-guaranteed Nash equilibrium in payo! s and risks, is introduced and its existence in
mixed strategies is proved under standard assumptions of the theory of noncooperative games,
i.e., compactness and convexity of the sets of playersOstrategies and continuity of the payo!
functions.
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