TBESFHE T3 EREANHM

]L: E, %_ I/}l

Game Theory and
Economuy

O Fs RHE




Wl SEFERE+— " BRI RBA

EFRSEN

Game Theory and Economy

THE  Ghd

BEHFHRE
Higher Education Press



EBER&E (CIP) iR

WEF R LAY THRERE. — LR BT AR,
2007. 4
ISBN 978 -7 —~04 —021571 -7

1.8 0.7 M.3%EWE - -4 V.R24.32
A A E R CIP 2 7 (2007 ) Y 038454 5

RumiE AE RERE O 2 HERT Z48 RELE £ B
RAFIT £ 2 RERN A4 HBEDEH REL

HEZIT BFHH AL MIE AL 0L0-58381118
M H AETEBXEAAE4E THEW  S00-810-0598
BBIECERES 100011 ) Ht hipSfwww,hep.edu.cn
it ¥ 010-58581000 hilp:/fwww.hep.com.cn

B _EITH  hup fwww.landrace.com
&% H EEHHEREITARALH http:/fwww.landraco.com.cn
a1 Bl BN T2 FEDRIA B2 R HEEY  hup/www. widedu.com
¥ & T87x960 1716 B % 2007fE4ARE LR
21 ¥ 165 Ff 2007 4F 4 BEE 1 BEIRI
¥ & 300000 B # 26007

EPMHRRT . BN, BESFHESFE, FRHFBWEBHER I IRRER,

AR SRS
WES 21571-00



ARG FERRBEEAGZI AN A REAEAAINEFTREBE Y, &
KHMBEAASAZAEG LG XA REFTRE, *TEREAX . KERAEKER S
EWTE, ETh, 5199 £ R, BENREFERFABRTTEREERF
M Ed, 94 £ NREF2EBFIANFLNEREBERFHTAEER
4 4 1+ (Nash) (3 35 B (Harsanyi) . % 7 % (Selten ) ;1996 £ 35 W R L F ¥ X
BT IHBEAALFE RN TS £ AT RN EE S (Miress) fu 8 7 5
(Vickry) ;2001 SN A EFFRFPITEABFAMNERERFHELT FA
M T4k oy B3 % K (Akdof} | B 52 % (Spence) fu #f % 4% 2 % (Stiglitz) ;2005
0 HABRNFEREFA"HRAWFEL2 N MBETRNONA RS S FIHE
7 PR B % % % (Robert J. Aumann) fo 4t & ¥f. #f #k ( Thomas C. Schelling)
FRTUFFENARBFFR AT -NENLTHORETHNEE, ZHATELR
HEBFERGEBFFHELNTR T NN EH,

BEWDHLZ O ER, REFZFRABELETER, TREL HEHHRELEH
BHETE - 4 % (Von - Neumann ) A1 B R 7 32 ( Morgenstern ) X T 1% % 46 &
AKAEUFA(REREBFAY). AEFKE N £ R EWHBHKRT (#]
FHGRHABFE), 1997 FHAFHBEBRT(EFHERDY, 1998 £ F—
FRERERMTILEFHER) MELWET FRPHAELHEESHRET
B N RENEF R R E RUERN T RS SRR RA TRAN RS
EH. TURT . BERNFISHAR I LA - HBEhEH LM
HREARANER.

HERFNALSF FHEHRTEANNE LGRS HEFHBOH®E
HURAT BN BREFRFERRE « F8RFKZ(Paul Samuelson) FHZ K :
“ERARIRHEB - PMEXLHA RLEAHEELE PR TH.”

BERSLFENRAEAANY AV CER ML ETANRLEAEEZN F R,
RAGRTUBRERAR T E. -~ EURFREBESRIIER, WENEKF L
HEW, —RUAREFEEAEH, AAEFERNERE-SEANTE, &L
REXMEFRRYFEAFURANEE, T TANEATF . EEHEHE
AFEFLNER EAMFBEEEFLAERBL A2 A& EAF g LhH
A AREHREREATEFHANTR FENREELXBXAFTETSH
Fio



I

I Al

I CEREEE R LS VL FLE #
EANARFERTRATAFAT REAZLASHFERATYRRAMS
BB RS AR EREKEBERERNR RS LA ER - W A%
FEEHHEY R B, KB AMTHER TR R AL S T LEHA N
2 X248 W B b A M

LSS TS TP S DY L F R L LR
ARRER LR RN TG T ER, AAKATR, RNELHT S AHR
AWK AERMET E. BIERBFE - EEEENHFRE, ANA
BT R A e 3 U T BN A Lo 0 4 8 0 ok

ABHER P LR ENEREABLAN LM G SR BERK IER
BHER. HTF-2HREATHEERBRE—FETHHE, A = Fr b
o Bm¥. HTHABRETE N, BT — LA BHA T 00 EAERSTHE
FAE T ERAERARFRAREOERRK BEREREAR S A
BELBERA TRIERE PN T BF LB A, ROERTEY
AREAFEEFENRE

BAMFATERES AL ERERN S — XA, EATHARBHY
B TRE WA BV NRENE,

REERHL MBS EAREES ANAVR AN, ERAFETHE
ARG B AT Y T A K5 o 8 U0 08 U 5K LB T DL B LA 8
REUWEEARERTAANTEEWAR. BAAHRALEFDRAFE
LY

AL P LI ET W T T I T I

WA EHAEI8S TR TE b EEALHAH 5 T € F £ty
R TG

Fai
2006 410 A F&Fm X%



XFEB

AEH N

AFHERHEHE T - EREARNEMH,

FFENFRERNEARA EARR RAF S EARBWER L, A
BIMFRERSEFRNATHAR. BPEANE TR BN FEOA
B—RALSy RAURZLRERANE RAGAFSHETELEA
BWARF FRAGRIEHE S B FALERFAFR TR RE. &k
REARNBTHEABFERAE, 2P EEREAMAEARAS AL ARSY
A FEMAIBEELEE,

ARUFEAEFERABERAN L ERERHRENEER S, & T
EAMEFAREBEEZE &4,

AFEAENANEFRG . AR T ARSEIER RELR LA,

EEH I

THE . EHRAFHEREAR . KANBFREEFF AFEHY 2 F
W HFEERFSHUFTH AARAT(H O RH AR TR LR LD AN
AVIAR T REAR N EAREEA) (HEFER DXL ENEERF
EIAFCHEAREANTHERAR DB R BN A REA) (RH S LEL 4
Ay Stackelberg EFRMI LR XN+ B, AFHRT(EERBREL K
FHERA) AMANARAHERE BN (EELIEBM 5L E 55,



A E BN

BEHFUBMEKEMNEBERFET BN, ARSI ATHE W HETRHEE
RO ARLAEZERE), KA AR RHMME Y RFFETATEIT, HRLR
B BB ERMEBERE. RTHEPTHSRT AP EFRSENE BRRERAR
SRBERARER RIEBRETBMEBIHABRLXTEERRRO AL ALT
PET . ﬁ%%ﬁktﬁuﬂ%ﬂtﬁﬁﬂﬁ%,%Eﬁﬁﬂﬁ#%&,#ﬁﬁ%ﬁ&#?ﬁﬁm)\
R

SRR SCH IR (010) 58581897/58581896/58581879

& ®: (010) 82086060

E — mail: dd@hep.com.cn

W LT EBRENRE4 S

BEHE B ERITEREDAZ

BB #: 100011

W R AT HE 3 - (010)58581118



S 18 IEWE AT oot et et ettt s sttt e
1.1 AR BEEER IR v v v v s er s ne by e e e s s s
1.2 IR BEIERRERIAIITRE v e e it s r n e e e an a0 b e e
T3 BB R IUEBIREAE I e e e s e et e s s o o e e e

1.4 SEMSEIEIIERL oo

1.5 #'REMIEEAL D EIEEBEL e
. w17

< 18

EAFWE-

AV s e e e e e e e e e e e e s
[T B T

H2E  GUEHIBT v e e et e e

I T o O N O
w27

.29

2.2 RAMHEHRIZE
2.3 ﬂﬁ&ﬁ%% %ﬁﬂ&

"5 mﬁﬂﬁmﬁﬁ.mmmmNmmmmmmmmMMMMMMmMmmmm"

2.6 BOWEET HIGUAF BB v v vverernns oo oo or e vovr es nrr bt sisene sas it een aeeee e
-~ 47

- 57
- 62
. 62
I ELEEREMIEAIRIT oo aie s e st sne e oo
.~ 67

2.7 2x) BUEEEEIER AL -

2.8 A MR A B oo

HERE -
AN e

S

3.1 HikELENREY -

3.2 REFESMEZRE i i e e e e
3.4 NIEAMELAUFA NS FIEE e rererrerrens i rnae s e v are et s e e aen e e
- 82

- 82
-. B85

I -
HEQEE

4.2 Wi RIS TUE T BRI v orrverersisiisieons s e sreenees e et o e e er s

M- =

14

18

22
22

34
41
45

67

- 75

77
79

85
89
91



I = =

4.4 AFRGHERGAENBEHSEE - OO
4.6 PERBREMIEMEE e e e e e s e e s e OF
4.7 PTG e O T1 & |
4.8 ZHBEa MBS AMEER A o= 1 O RSR 141
4.9 ?iﬂé&éﬁﬁ%ﬂ%ﬂi\ — B A - et e e e e 114
A1 TR IEIEE R e e e e e e 122
BB e e e e e e e 127
ﬁ@gg@ e B PO B
5.1 ﬁﬁﬂg& e e e e e e e reeeee e ]32)
5.2 EHHREn wgﬁg*ﬁmmmmmmmmmmmmmmmWNMmmmmm1M
5.3 #ﬁmﬁmw%mymmmmmmmmNmmmmmmmmWWMMNmm1“
‘5.4 BocEH-- e e R 13 |
*5.5 MM W%ﬂj&ﬁﬁf&.&ﬁmﬁﬁjﬁ L L L LRI TRT T T HPOURIOURUPUUR . % |
HAEES OO 7
INGE e L e e e e e s s s e aee ] 55
MESIE - e PP 1. 1.
gﬁﬁf;ﬁméﬁgjﬁmgﬂﬁﬁmq“mmmmmmmmmmmmmmmmmqﬂ
6.1 FIGERGE I T BB A S e on e i s e ae e e 159
6.2 (FE MR M I e e e 163
6,3 %g%ﬁﬁ%*ﬁmmMMmmmmmmmmmmmmmmmmMmmmm1%
6.4 (5L BETMEE.- T T TR UPRVRSRR T )|
6.5 3% U1 0 BT 44 2T PR g - e e e e s e ansaeees |83
BABHLE e e s 186
¢%.MMM"mmmmmmmNmmmmmmMmNNMmmmmmNmmMm1%
RS I ceemerres it e e e e e 186
VU AT (BB R v e e e 102
7.2 AFETHEBEITABE .- et e s st rrarean e oo 106
7.3 ﬁﬁu{#@j{ﬁﬁ@ﬁgﬁﬁﬁ&@%ﬁ R L LR T T TT PR OO OUURPRE I
7.4 BEESHL-- e e e e e saaes 108
%xmﬁ.mmmwmmmmMWMMMMMMMMMMNMMMMMMMNMHmo
ANEE e e 210
m@5gg:mmmmmmMMMMMMMMMMMMMMMMMMMMmmmnﬂl




TESE Eﬁﬁﬁ

w225

8.4 BRAELEENREHTHE-

8.5 BRI E R R B T RIAR v v eer oo e emmrm o o s e
-+ 233

AL A oroererenrnranines

AhEE

&% 30k

HEZRHU]A

)RR G S B e emem e e e e e e e e
« 236

ﬁﬁ;}ﬂ@#@ﬁ

e 214

214
215
213

230

233

234

237



F1y BFRCERRE

3Rt E 3 & Game Theory, Game A @ R IF . B E ¥ Game Theory
BIEAERL IR BELE. B ENFHREREELNLER. "HHFE" %
5 WRTMATEL XL R EE AMARMEHAEFT BEIRTH
[ 3738

LR Game WAT R R, BMITETA T HRFH . BHT2ALEEE
e BE—TMHABEMER, MMEFENT FHRE.ATDR 1L, BT EEK
B2, CERBES BEETH. TUR -8 ETUHRFH IR #
WP 3, BERB 0, M FRE—5

XAERRBEA LT $1E -

(1) HAZm. BIESMHOAKRRSE5 AP A

(2) fEB—2 0, Fh AHA BB T LN T

(3) FHBBTHINE - PRZE.

(4) 25 AEEFTHHEHRNGELS. PABRTRMTAGEGHERN
AFUNBNGEE —HAaRFARE:; 273 MEFR LB TEHANK .

(5) PAR&G5H M7 B 10 By AT R o '

BA ERABMENFEDNHFIERED. TELIBEEXRBZE T, £ LR
XD .25 A0AFE B BUANTMZSARASENERN. WRE—
WiEEHH, 25 AREEENER ., W ES/ENTT N BB BE I HEE, WK
RMEFENANEERE . GUHRNESENE. IEARBARHEE. £
BEEXEITRIESEETE SEEREEST Hitie. WTESERE, AMER
WMEMERX EXA4 0T BRMAES HrERIRFE,

s a¥.

L1 ARy EIMIEEE

EEF RGN, AMBHEIRTREWR, HEEFEHEA, AN
EBRREAER 2K FENRXEEERHHRTUHRR S HRATHRS
WEER, XA RNEREATBRNEN L. MAMERTRSTHR
L EBERMAE TR EE, §AERE NS, AMSEN KR IEE
BPHREABEFERNEATR, I 00X 2 AT PR 2 5,
FERBEEEAE, FTHEUPLSFEDHTHEAMERF, FARE - TER



2 B1E BHFLELERD

BHURRE THRBPEER.

EXEFMPEGATELE. EYNBENSTEHEHXFH - GHFRRESELX. F
RURAANERSEEFEFAHRE . 24EIToN RERRELHEE Y p. B
RIMEN 1 -p. k1 BEEHENTHHEAET, EATRETHROFTRNE,H
HEFRAOBRIN , OTEEHANTGERSEANTHEXR T3P IEH L
Bo W2 B ERER S RENE, ETHBHHHERRE, SENET
e 1 MHEATEE , MEEFTFEAMBH AR TaPRTERE. 4
WHFH KRR, RN T HAHAN 2 FF, W LRMNBEER S5 MR
ol 2 #Ri, /APl —E R A, Bk RIS R D 03, IR R
HEA L 1 540k 2 FIE S H5 0 510, HTTHT KBRS, R0 1 3
A gk 2 BV, SRR G, B4l R39S - iRl 2 456, B 4
A AR 0O A 1, MREAk | FHA WA LAFESH R0 53, R
FIRLPEA A I FEEE TR

S R SR AVE B H s RO, BE T LT 6 A7 AL

() Z5A. LRESIT,XESEARBAZFLL | SRHGES 2.
HATHETHERRRE . REIA-TRUSSA 00 RRFHE A
RTHERHRUBRp EBERNTRRE, LEE 1 -p EHEBERNTR

(2) SMEFHRBAEN G PIBRESE! =p, PITREHK! =1-p,

(3) 25 ABETHRKTF.

(4) 25 A& uiTa.

LI, 25 RSN F R Rk EN T T

Bl HRFALEEp AL -p TGRS E ST EE.

F2H8: £l 1 REHEASREA

B3 ik 2 RBEFFEERH.

(3) EE5ANEHRETHMFTTHNFR. “AR"BEREFSD. EARATH
HEREME S .

ol | ZERFETE AT AR WERE, AATHERED 0 2 ¥
bz

a2 R B T TR RRORE, A WER Tk 1 W7

(6) BH5AMEM. WESS5AMBMES T, WAL FABEHFE,

MU E 6 RHE ATUHAHAEBTHAFTRENER,

L RPARE :

N={0,1,2,n| KN HRPARSEAEE VPRHITRBRIZEAR
R A. BEARRBEAN . EZRSSHEERFINEN 2L X . BR . TA



11 SRy RURBREE 3

FREEER. BERORFELET A ERTREUHEREEI A HT
BEALEEHER =12, n RRERBS A

2. FHRE

HWEE5ANIENERETRATREFENTHNROESGA ARPAIH
THES. A PRTE o, HFARTA i TR,

Eple, A = RERE L BE8R 1 A, = 1 HALRHEAL A, = | &R .

RTARTHEATRAFRE, WTRELRE, WEEFESHHE
RPANTHEEGREARE, BEMRPATIHRBERETRE, FixiEsE
HEREF.

3. HIEW

X FABREEE, T A b 2 . T A R R~ 1
FFR o

mi1-1

TR o e b R dy R R, RIS TR A . W TR d, A
BT — 45 5 d, AL FEAEIE — B0 — I dy T 180 83 SHLFR FUAE d, 5 d 4Rk , BR
KAFEF M, B d B —RBB., MT d,#d,, % d, 2] d, Bl d, GHELE,
Wit d, % d, ZERd, £ d, ZHl. MBH 2 BTN A v & E, RS
TFEREERTIA. AATEEEMFREO A" - "HR. FEXNTERY
WRHELABLE" " RR. MBS S ABEREY S F BT, T8
MR T RS SRR AN, mE -1 FiR.,

PR BERO W S 2 M B 5 A KBTS £ th & B35 T4
EHM T

4. Fftad

P e 4 = T O R w = g, ) RS ST R, O 6( =
1,2, ) A REREEERT 0, RPN i M. ANTERES



4 E1E ETLELER

ABIRMUE AR . AP LK E BT FES, EX, TS
RRLIEG ZE n mBRES R WY,

U:Z - R",U(z) = (u,(z2),u,(z),,u,(z)),zE€ Z

MERZE T R A R R ARITSEF R AT RERE R 19T SRR oA
BIZAL EXEFRTAGEETHNFT THINELEREER. SR
AfREEHBE,

5. HEBESHEELSH

fr BAR i Al — R AEAE ) i i 4 b B9 B M S B e S 5 S R
R LG=0,1.2, 0,k =012, r )REBPA I HE & MEEE, THE:

(D) L= O(DFRRSHE),

(2) MAFEBAHE - A ANBRELS LEF—A(FA—Ea%ERH
TRat TR—BAE).

(3) WL P afE— Wtk B R A i AT B 2 48 (077 2h B8 2 8540 17 ( B 3 )
FAER—FEEORRY AL EAHRKEELE .

ERERE KRBT H—F RN A BRLES &, REr—&.

L= L LA RRARAI(=0,1,2, ) S RS2 (ke
BLUREATRNESHE) .

i={L.0,0, LI A REss,

ELEAG TR =100 =00, = 10, L, ,BFAO0S 1 A%
—MRRELE Lo RMA2ZERMERRE L dno ly-Ly L P& -4t
RV BEMIEAGRE. LERITRET AW, EAREEERE.

Dy b, T ERBENGA BN AR R THEMEE. 7 L4, &
AN YR P A L ER MR E LR TR TS ERER D RER. Yk p
AWRBE BN ATRERBEGITHRAENGEA, REA) . £, £, 25
A2RETHEREBESA 1 RBT HA", HLE,B5A2METHESR
WH.HB5 A1 BBTHA,

TEHERGHARY BRAEIEERKE Y

[EXL1] HE=XNY, UL OREMy RUMERE, K Nh&
SARE, Y RBER, U RS ATk, | R BB, g N 5h kA
i

MRHFAMRTARME COTRNY U I g BRLTR. K C U2
BEE. TUATELEEME. EH 1 &, RITHEOTLAS 2 ARE.

C &BHEA( DEREEEY URBREOEH,



11 BRI ERMTER 5

R B R o A E R BT 5, AR A, IR A R P ATE X BT 5
BEARRE S FEBET AR5, 5 C hm SN, ZK G YEHEME.

Witk TEA R BREEEN, E BT,

[901.1) BEBUT S BHFHEEES.

B1H, RPN NFE TH R

E2H BEPALRBES I BW0S®E. BN TH b —5,

E3 B AL S 2 FBMERE, X TH hiE—F8,

BaH  RBPALRMES3 SMEE, MK 1.2 BHrEE, BEM T,
Heop—F 8 MEEE,

BBESERNER, EMRTASB—BRM () .

ZEEWRNALS N=1{1,2] 8 mE1 -2 FiR.

12

ZMENERES LM A=, L Heh [ = {1, 1,1, 1,1 I, =
Hasdyy do By s h

BRI, i=1,2,k=0,1,23,4 5HEMRELEH =&,

LARBRPATHRREEE . EEENERA. A HE, BPAL A
wBHATHES AU, = H,T],

LFEREPAIRET R RPA2 £ L FEBRTH. ZFAT S5 905
W THH, BFXFAHARTFR—MEEE BHWMB DA 2 E L LfE
TN MANESE L LRPALBET TER H,

Li(k=2.3,4.5) R R ARS8 BE, 3% N B2 TT, TH HT HH,
ERLFEERE . RFAIRLTEEEN LB RZHELE FHEEFR,

AL (B=2,3,4.5) B R AT EEENTHES AL, =T, H| ,(k=2,
3,4,5),
MF L (k=2,3,4,5) , BAVRLL L B GIMRR S . L, &% S5 N 412



¢ £1E MTEEARD

TTT, B FAX B TTH, RFA2FE L, ERENHN MES 1 LEETH
2HAERTHER . BARNEE 3 PHRBRER, MNLUE RPA2 TR
BRATEREHR AL,) = H, T} (k=2,3,4,5),

AL AL, EREFUEFRIIUTEA

(1) Z#—MERE LR B8R AEETE .

(2) M= REENE RP AT REEEEH LT,

(3) RPAE~MEEBELEFTHMEAE THEER.

(4) AR ERERVUAMNKRTATEE TREZNIFHIZERENEE
g :
WRCHEMIEERERAGERE BTN EII 25 AERETD
APPSR B B R LM TR L TH, XA ¢ hxEEBME.

PREAEFEANEAEZ SR, dRAERSEE.

THSH - THST REBEBENH T

[611.2] W25 ARMAES T.HPRE A BELERHENSY
AR/ —EI, ABFERIBFERMAE 1 -3 iz,

m1-3

RTSREINTFE, THN BT BAEEN TFEENEE.

VREABRHTEEAK LREFEEN -0 . BEFERTEREN
BEB%.

[EX1.2] @#C=(NY,UILP)h—HRY BREHE NYHREPSL
HRAFEIE G, =(N,,Y,,U, L, POWE:

(1) A R CHELEERE:

(2) N, CN;

YL EBEYRFR , Edh REFHHEH S 5K EWE;

(4) G, REEHH ¢ WBEEE:

(5) E BR"MBEF N G, h AR"WBERNA P, =P;

(6) Bz P, AL, XMNHE U, (2) =U(z),

B -1 8y BAIEEE 3 N FiEE:

(1) WL, FEFHE, REE.



1.2 SRy R R AERE 7

(2) AL RE T3,

(3) ML, B R Fig3E.

B 1-2 8 M@0 REBET IS L, S, Ly L 151 F 2.
B1-3S/amy RABRNE -+ FHEE DEHEEL Y.

1.2 AR REWIEER N ERE

EARY BERFREAE T, BFRIEF LI — DT+ HER0E
B K. EREE.RPANERRRRAN TR, EHET RS
AERAEME SR THREROTE. ERNERELMT.

[BXL3] BrhAi=1.2, nEREEE S, £7,S, PHTE s, K
BRFAIHER. CEEXHRDPANNERERL BITE A Ws.

S0 L, AL8(1,) =a,a, €A, =12, 0,k =12, 7,

EFXVL3BEUEN TREREEENRN, THERNE. HELRF
IS

[B11.3] HER1 -1 Ry BEMEEERERG.,

EEAI AT REE L AEXITHRELRERATEENTH.
#EAep—ARHEA EMRFAl HERSHARERN, WS, =4, =
ta, ,a,t.

RAPAZERMEBE Ll NEBMEAEHE. BHPA 2 BEH 1
Ty FW a0, H, THHRBE X = (2,56 ZRBADA2 H—F4
Koo RRRPAZERE I MEBE L L BHS, BT 2, 7TBUE a,
Boano % BRRPAZERB 2 AMEREL LRBENTH,« TREGEHE
0y, 5 a0 XHE,

8, =1{(x, 2 %3 ) |x1 = By 4l X, = aznazz}

a’]l

= E (321 ’a‘ﬂ) :(ﬂzna‘n) s(ﬂ'zz !azj)!(azz !a'z’z,)}

R (a0 ) RASSAZES | MERE L LB 0, EE2AME
B L, BT 00 HARBATRARERER.
BEBLRMTUEANRERT RUMEEROT X WESE A i 0
BN Ly Loy L MUTT A & BB (20,2, ) R0 © O — M08, B 2,
RWBGA L L LB ENT % RREESA % L FHaB8H--
x, RARBHN T L, LR BNITE.
(B11.4] %11 i as RATE 8 Rk



