] Bai giang 24
Ly thuyet tro choi

Lé Thi Quynh Tram

No&i dung

Chién lugce hdn hop (mixed strategies)

Tro choi 1ap lai (repeated games)

Trod choi tuan tu véi thdng tin day du (sequential-move
games with complete information)

Ung dung ly thuyét trd choi trong doc quyén thiéu sb
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Tro choi hop tac

» “Beautiful Blonde” game

Ngudoi dep Ban cua toc
\tc'n\vé.qg vang
Newsidep| oo g
. toc vang ' ’
Anh chang 1 TN\
Ban cua toc 23 2 9
vang ' '

Can bang Russell Crowe

Tro choi khéng c6 can bang Nash

Nha quan ly

Giam sat

Khoéng gidm séat

Lam nhiéu

Lam nhiéu, trong
khi c6 thé tron viéc

Tén chi phi nhung phét

hién duoc tron viée

Lam viée [ (g phi chi phi Khong tén chi phi ma
cty van hoat dong
) Khong lam viéc va Khong phai lam ma
Tron viéc | khong duoc lanh luong | y3p c6 lyong

Khéng tén chi phi
giam sat nhung bi 16
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A Beautiful Mind (Micro class)-002 (1).wmv

Trd choi khéng c6 can bang Nash

Cong nhén
Luong: 100 $ (néu bi bat gap tron viéc s& khdng duge nhan)
Chi phi lao dong: 50%$
Nha quan ly
Gia tri san pham do lao dong tao ra: 200$
Chi phi kiém tra: 10$
Néu cong nhan khong lam viéc, loi nhuan: 0$

Nha quan ly

Giam sat Khoéng gidm sat

S| Lam vige (50, 90 50{ 10
2= Trdn viee 0, {10 (100)-100

Chién lwgc hén hop (mixed strategies)
Y tudng
Ngin chan viéc dbi phuong phan doan chién luge ciia minh
Thyc hién ngiu nhién “vira du” dé cho d6i phuong khdng c6
kha ning tan dung chién luoc ciia minh

“yira du” nghia & 1am cho ddi phuong trung dung trong cac
chién lugc cua ho.

12/27/2013



Chién lwoc hén hop

Nha quan ly: 1am sao @é ngin | Cong nhan: lam sao dé it lam
chin viéc cong nhan tron viéc | viéc nhat ma khong bi phat

ma khong tén nhiéu chi phi | hién
giam séat

B1: Tinh két cuc ky vong cia  B1: Tinh két cuc ky vong cua
cong nhan nha quan ly

B2: Tim phan tmg t6t nhit cia  B2: Tim phan Gng tot nhét ctia
cbng nhén trude moi chién luwge nha quan 1y trude moi chién
kha di ctia nha quan ly lugc cua cdng nhan

Chién lwoc hén hop

Nha quan ly

Giamsat q | Khong gidm sat (1-g)
) [Lam vige p 50, 90 50, 100
AULEE | Trén vige (1-p) 0, -10 100, -100
» Gia st
» COng nhan 1am viéc v&i Xac sudt p, va trén viée voi Xac sudt
(1-p)

» Nha quan ly gidm sét voi xac suét g, va khdng giam sat véi
xac suat (1-q)
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Chién lwvgc hén hop — quan diém nha quan Iy

Nha quan ly

@) |Lamvige p
WEGE Trén viee (1-p)

Giamsat q | Khoéng giamsat (1-q)
50, 90 50, 100
0,-10 100, -100

Nha quan ly: xac dinh Xac suét g t6t nhat dé lam cho
cong nhan khong tron viéc
- tim hiéu xem cdng nhan s& phan tmg nhu thé nao
trude cac q khac nhau.

Chién lwoc hdén hop - quan diém nha quan Iy

Nha quan ly

®6a[o[ Lam viéc p
WETRE Trén viee (1-p)

Giamsat q | Khong giamsat (1-g)
50, 90 50, 100
0, -10 100, -100

Nha quan ly: x4c dinh xac suét q tot nhat dé lam cho cong nhan

khong tron viéc - tim hiéu xem cdng nhén sé phan ung nhu
thé nao trudce cac g khac nhau.

Buée 1: Tinh két cuc ky vong ctia ¢dng nhan trong truong

hop

Néu Iam vigc: 50*q + 50*(1-q) =50
Néu trén viéc: 0*q + 100*(1-q) = 100-100q
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Chién lwvoc hén hop - quan diém nha quan ly

Buéc 1: Tinh két cuc ky vong cta cdng nhan trong
truong hop

Néu lam viéc: 50*q + 50*(1-q) =50

Néu trén viée: 0*q + 100*(1-q) = 100-100q

Bude 2: Phan tng tot nhat caa cdng nhan
La phan tng t6t nhat cua cdng nhan trude moi chién
lugc kha di ciia nha quan ly.
Xéc suét giam sat q € [0, 1]

Chién lwoc hdén hop - quan diém nha quan Iy

Buée 1: Tinh két cuc ky vong cta cdng nhan trong
truong hop

Néu lam viéc: E(lam viéc) =50

Néu trén viée: E(trén viéc)= 100-100q

Buée 2: Phan tng tot nhat caa cdng nhan
E(lam viéc) > E(trén viéc) néu q>1/2
E(lam viéc) < E(trén viéc) néu q<1/2
E(lam viéc) = E(trén viéc) néu q=1/2
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Chién lwgc hén hop — quan diém nha quéan Iy

» Buée 1: Tinh két cuc ky vong ctia cdng nhan trong
truong hop
» Néu lam viéc: E(1am viéc) =50
» Néu trén viéc: E(trdn viéc)= 100-100q

» Budc 2: Phan tng tt nhat ctia cdng nhan
» Phan tng tot nhat v6i moi q > %: 1am viéc
» Phan tng tdt nhat véi moi g<%¥: tron viéc
» Phan ting t6t nhat voi q=1/2: 1am viéc hodc tron viée
(bang quang gitra hai lwa chon)

Chién lwoc hén hop

Nha quan ly: 1am sao dé ngin | Céng nhan: 1am sao dé it 1am
chan viéc cong nhan tron viéc | viéc nhat ma khong bi phat
ma khdéng ton nhiéu chi phi | hién

giam sat

B1: Tinh két cuc ky vong cia  B1: Tinh két cuc ky vong cua
cbng nhén nha quan ly

B2: Tim phan tng tot nhat cia  B2: Tim phan mg t&t nhét cta
cbng nhén trude moi chién lvge  nha quan ly trede moi chién
kha di cua nha quan ly lugc cua cdng nhan
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Chién lwoc hén hop — quan diém cong nhan

Tinh toan turong tur

Buée 1: Tinh két cuc ky vong cta nha quan ly trong truong hop:
Néu giam sét: E(giam sat) =100p -10
Néu khong giam sat: E(khong giam sat)= 200p -100

Burée 2: Phan tng t6t nhat ciia nha quan ly
Phan tng tot nhat véi moi p <9/10: giam sét
Phan tng tot nhat véi moi p > 9/10: khdng giam sat
Phan tng tot nhat voi p = 9/10: giam sét hodc khong giam sat
(bang quang gitra hai Iua chon)

Chién lwoc hén hop

1

Kh@nglgiam sét

Cén bang Nash trong  9/10
chién luoc hon hop \

Codng nhéan lam viéc
véi Xac suat 9/10 va
tron viéc véi Xac suat

Can bing Nagh duy
nhat véi chien] lwgc

X&c xuét lam viée p

1/10 Gidm sat hén hop|
Nha quan ly gidm sat .
véi Xac xuat Y% va T'réocn Lam
O 14 A & VI on
khong giam sat voi ; viée
Xac suat 1/2
0 1/2 1

Xac suit giam sat g
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Phan loai tro choi
Tro choi
Games
I
v v
Théng tin day da Théng tin khéng day da
Complete (symmetric) info Incomplete (asymmetric) info
Tro choi khong lap lai Tro choi Iap lai Trd choi déng thei Tro choi tudn tw
One-shot games Repeated games Simultaneous-move Sequential-move
games games
Trd choi dong thoi Tro choi tuan tw Tro choi két hop (dong thoi
Simultaneous-move Sequential-move va tuan tw)
games games simultaneous & sequential
-moves games

Tro choi lap lai

Hop tac Khong hop tac
Hop tac 10, 10 60, 0
Khong hop tac 0, 60 30, 30

Tré lai bai toan tinh hudng ludng nan cia ngudi tl

Ban chat cta sy tuong tac nay la khong lap lai va khong sg bi trimg

phat

Néu tro choi nay 1ap lai 2 1an thi sao? Lap lai n lan thi sao?
Neéu tro choi ldp lai du nhiéu hodc khdng biét dugc so lan lap lai thi tro
choi sé& bat dau bang viéc hgp tac va hop tac cho dén chirng nao doi thi
con hop tac.

Khi vigc khong hop tac xuét hién, chién lugc khdng hop tac s& dugc chon
cho dén khi ket thdc tro choi.




Tro choi lap lai

Khong hop tac Hop tac
Khong hop tac 10, 10 60, 0

Nguwoi 1 .
Hop tac 0, 60 30, 30

Hop tac néu gid tri hién tai (PV) cua hop tac 1a 16n hon gia
tri hién tai ctia khdng hop tac

T htge i i dog |l dom2 |l dom3 ||
30 30 30 30 ..

Hop tac

Khong hop tac 60 10 10 10

Tro choi lap lai

Gia st 8 12 suat chiét khau
Hop tac néu:

PV( hop tac) > PV(khdng hop tac)

30+306 +308%+...>60+ 105 +10 82 +...
30(1/(1- 8)) > 60 + 10 5(1/(1- 3))
5>3/5

Hop tac s& bén vitng néu nhu suat chiét khau 16n hon 0.6
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Phan loai tro choi

Tro choi
Games
v | !
Théng tin day da Théng tin khéng day da
Complete (symmetric) info Incomplete (asymmetric) info
1R itz st L1 e elive L L Tro choi déng thei || Tro choi tuan tw
One-shot games Repeated games Simultaneous-move Sequential-move
games games
Trd choi dong thoi Tro choi tuan tw Tro choi két hgp (dong thoi
Simultaneous-move Sequential-move va tuan tw)
games games simultaneous & sequential
-moves games

Ra quyét dinh tuan ty véi thong tin day du

Trod choi gdm nhiéu giai doan
Dy doan ddi phu 1am gi trong tuong lai dé ra quyét dinh ¢

hién tai.

Trod choi tuan tu thudng dugc biéu dién bang cy quyét

dinh

Tim diém can bang bang phuong phap quy nap ngugc
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Ra quyét dinh tuan tw v&i théng tin day du
Cay quyét dinh

Ra quyét dinh tuan ty véi thong tin day du

Phuong phap quy nap nguoc
(backward induction)
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Ra quyét dinh tuan tw v&i théng tin day du

Dau tu Khong dau tu

Loi thé nguoi di trude

w Piu tu 3,4 2.1
oein -
[ chongdiute| 1,3 0,0

Boeing

Airbus

Ung dung trong déc quyén thiéu sb

M6 hinh doc quyén song phuong Courtnot
M6 hinh doc quyén song phuong Stackelberg
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