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Chapter 1

Introduction

Recently, there has been a surge in research activities that employ game theory to model and
analyze the performance of various networks, such as communication networks, computer net-
works, social networks, biologically inspired networks etc. There already exist several success-
ful examples where game theory provides deeper understanding of complex network dynamics
and leads to better design of efficient, scalable, and robust networks. Still, there remain many
interesting open research problems yet to be identified and explored, and many issues to be
addressed. Important analysis and applications have been done in the context of static games.
Motivated by the dynamic behavior of most of the long-term systems and the understanding of
prediction, learning and evolution, dynamic game theory has found several applications. Those
include cooperative and non-cooperative models of repeated games, sequential games, stochas-
tic games, differential games, evolutionary games etc.

Evolutionary games in large population provides a simple framework for describing strate-
gic interactions among large numbers of players. Traditionally, predictions of behavior in game
theory are based on some solution concept, typically Cournot equilibrium (64), Bertrand equi-
librium (47) or some extension/refinement thereof. These notions require the assumption of
equilibrium knowledge, which posits that each user correctly anticipates how other players
will act or react. The equilibrium knowledge assumption is too strong and is difficult to jus-
tify in particular in contexts with large number of players. As an alternative to the equilibrium
approach, an explicitly dynamic updating choice is proposed, a model in which players myopi-
cally update their behavior in response to their current strategic environment. This dynamic
procedure does not assume the automatic coordination of player’s actions and beliefs, and it
can derive many specifications of players’ choice procedures. These procedures are specified
formally by defining a revision of pure strategies called a revision protocol. A revision protocol
takes current payoffs (also called fitness in behavioral ecology) and aggregate behavior as in-
puts; its outputs are conditional switch rates which describe how frequently players in some
class playing strategy a who are considering switching strategies move to another strategy b,
given that the current payoff vector and subpopulation state. Revision protocols are flexible
enough to incorporate a wide variety of paradigms, including ones based on imitation, adapta-
tion, learning, optimization, etc. The revision protocols describe the procedures players follow
in adapting their behavior in the dynamic evolving environment such as evolving networks.
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Birth of Evolutionary Game Theory in Engineering

The evolutionary games formalism is a central mathematical tool developed by biologists for
predicting population dynamics in the context of interactions between populations. This formal-
ism identifies and studies two concepts: the Evolutionary Stability, and the Evolutionary Game
Dynamics. The unbeatable strategy has been defined by Hamilton (95; 96) which is the analo-
gous of strong equilibrium (resilient against multilateral deviations) in large systems. A weaker
of notion of locally unbeatable strategy, the Evolutionarily Stable State or Strategy (ESS), has been
defined by the biologists Maynard Smith & Price (186). The ESS is characterized by a property
of robustness against invaders (mutations). More specifically, (i) if an ESS is reached, then the
proportions of each population do not change in time. (ii) at ESS, the populations are immune
from being invaded by other small populations. This notion is stronger than Nash equilibrium
in which it is only requested that a single user would not benefit by a change (mutation) of
its behavior. The ESS concept helps to understand mixed strategies in games with symmetric
payoffs. A mixed strategy can be interpreted as a composition of the population. An ESS can
be also interpreted as a Nash equilibrium of the one-shot game but a (symmetric) Nash equilib-
rium cannot be an ESS. As is shown in (223), ESS has strong refinement properties of equilibria
such as proper equilibrium, perfect equilibrium etc. Before the ESS concept, Hamilton has intro-
duced the concept of Unbeatable Strategy (95; 96), which is stronger than ESS. Although ESS and
unbeatable strategy have been defined in the context of biological systems, it is highly relevant
to engineering as well (230). In the biological context, the replicator dynamics is a model for
the change of the size of the population(s) as biologist observe, where as in engineering, we can
go beyond characterizing and modeling existing evolution. The evolution of protocols can be
engineered by providing guidelines or regulations for the way to upgrade existing ones and in
determining parameters related to deployment of new protocols and services.

There have been a lot of work on non-cooperative modeling of power control using game
theory (76; 166). There are two advantages in doing so within the framework of evolutionary
games:

e it provides the stronger concept of equilibria, the ESS, which allows us to identify robust-
ness against deviations of a fraction of players, and

¢ it allows us to apply the generic convergence theory of evolutionary game dynamics, and
stability results that we introduce in next chapters.

Homogenous population

We consider the standard setting of evolutionary games : there is a large populations of players;
each member of the population has the same pure action set .4 (a finite set).

Mixed strategies and population profile

Denote by A(A) the (|A| — 1)—dimensional simplex of R4/, Let x(¢) be the |A|— dimen-
sional vector whose element x,(t) is the population share of strategy a at time f. Thus we, have
Y xa(t) = 1 and x,(t) > 0. We frequently use an equivalent interpretation where x(t) is a

ac A
mixed strategy used by all players at time ¢; by a mixed strategy we mean that a player chooses

at time t an action a with probability x,(t). With either interpretations, at each local interaction
occurring at time ¢ a given player can expect that the other player would play strategy a with



probability x,(t). The vector x(t) will also be called the state of the population at time . Define
the expected payoff of a player with the action 2 when the population profile x(t) by f,(x(t)).

Equilibrium and Evolutionary Stability

The evolutionarily stable state or strategy (ESS) concept have the property that if it is reached,
then the proportions of each population do not change in time. Suppose that, initially, the pop-
ulation state has been x € A(A) during a long time. The average payoff in the population is
Z ¥afa(x). Now suppose that a small group of mutants enters this population playing accord-

ac A
ing to a different profile mut (and persists using it during a time longer than the delays). If

we call € € (0,1) the size of the subpopulation of mutants after normalization, then the pop-
ulation profile after mutation will be € mut + (1 — €)x. After mutation, the average payoff of
non-mutants who are randomly matched to mutants is given by Z Xg fa(mut), and the aver-

acA
age payoff of non-mutants will be given by

€Y xafa(mut)+(1—€) Y xqfa(x).

acA acA

Analogously, we can construct the average payoff of mutant

€ Y muty fo(mut) +(1—e) Y mutyfa(x).

ac A acA

A population x € A(A) is an ESS if for all mut # x, there exists some €+ € (0,1), which may
depend on mut, such that for all € € (0, €u¢)

e Y mutyfo(mut) + (1 —€) Y mutqfa(x) (1.1)
ac A ac A
<€) xafa(mut)+(1—e) Y xafa(x)
ac A ac A

That is, x is ESS if, after mutation, non-mutants are more successful than mutants, in which
case mutants cannot invade and will eventually get extinct. The number €, is called invasion
barrier See Weibull (1995). It is the maximum rate of mutants against which s is resistant. If
x is an ESS then x is a Nash equilibrium. Equivalently x is an ESS if and only if it meets best
response conditions:

Y mutafa(x) <Y xafa(x), ¥V mut, (1.2)
aeA acA
YV mut # x, Z mut, fa(x) = Z Xafa(x) = (1.3)
ac A acA
Y mutyfa(mut) < Y xqfa(mut) (1.4)
aeA aeA

For population games with non-linear payoffs (i.e when x — f;(x) is non-linear function),
define the solution and evolutionary stability concepts as follows: A population profile x is an

equilibrium state if
Y xafa(x) =Y mutfa(x), V mut
acA ac A
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This variational inequality is equivalent to :

(x)Vae A, x, >0= fa(x) = rbna(fb(x)
€
This last condition is sometimes referred to "Wardrop first principle" (233) of optimality and
can be easily obtained using the indifference condition at mixed equilibria. The condition () is
sometimes written in the form: supp(x) C arg max fa(x).

We say that a population profile x = (x;),c4 is evolutionarily stable if for each deviation
strategy called "mutant strategy" mut = (mut,),c4 # x, there exists some € > 0 such that
Ve € (0, emut)/

Y (xq — muty) fa(e mut + (1 —€)x) > 0. (1.5)
acA
The strategy x is a neutrally evolutionary stable state (NESS) if the above inequality is non-
strict. If the inequality is non-strict and € = 0 then the resulting inequality says that x is an
equilibrium state. Thus, the ESS notion is stronger than Nash equilibrium.

A population profile x € A(A) is an unbeatable state if for any mut # x,

Y (xa — muty) fa(emut + (1 —€)x) > 0, Ve € (0,1) (1.6)
acA

That is, x is an unbeatable state if, after mutation of any size (it can be all the population), non-
mutants are more successful than mutants. In other words, any mutants of any size cannot
invade the population. Note that an unbeatable state is an evolutionarily stable state, which
implies neutrally stable state, which is an equilibrium of the one-shot game i.e if the population
profile is at this state and no player has incentive to unilaterally change his/her action. The
following inclusion holds:

Atnbeatavle state C DEss C ANeutally stable C AI:"quilibrium state (1.7)

Note that evolutionarily stable state and unbeatable state may not exists (see for example
the class of Rock-Paper-Scissor games (99; 90; 65; 234)). The following theorem gives another
necessary and sufficient condition to be an ESS for evolutionary games with bilinear payoff
functions. A proof can be found in (94).

Theorem 1.0.0.1. Let q be a symmetric (Nash) equilibrium for the matrix game with payoffs (F, F")
where F' is the transposition matrix of F = (F(i,})i,) and BRP(q) be the pure best response to q i.e

BRP(q) = {j | LEG g~ m;zxZF(l,kmk} .
k
Define g as

7= 0 otherwise

_ {qj ifj € BRP(q)

Let F the submatrix obtained from F by taking only the index i,j € BRP(q). Then q is an evolutionarily
stable strategy if and only if

Y. (e—a) Y, Fjlpj—3g) <0
keBRP(q) jEBRP(q)

forall p # q.



Note that the last condition is equivalent to

Vy €y, Z ykyjﬁk,j <0
k,j€BRP(q)

where

Y:={zeRERPWI {0}, Y z=0,andfj=0=2 >0
JEBRP(q)
and |BRP(q)| is the cardinal of the finite set BRP(g).

ESS is an important refinement of Nash equilibria as shown in the following example.

Example

Consider the following matrix game with two players. Each has one block of strategies 1 nd
one pure strategy 2. The block contains at least two strategies. The corresponding payoffs are
given in the tabular where the player I chooses a row r1 (the block ) or 72 and player II chooses
a column c1 (block) or c2.

Player IT
cl c2
rl | min(a, B), min(a, f) | min(a, §), min(w, B)

Player I

r2 | min(a, B), min(x, B) | max(a, ), max(a, B)

where a, B € R. The game has an infinity of Nash equilibria: (i) one of the player chooses
the first strategy (in the block) and the second an arbitrary strategy, (ii) Both players choose the
second strategy. But the game has only one ESS (the second strategy). An allocation of payoffs is
said Pareto optimal if the outcome cannot be improved upon without hurting at least one player.
In this case the ESS is also Pareto optimal because the payoff obtained at ESS is the maximum
payoff that each player can have.

When the block has only two pure actions, the game becomes the following: Each player has
three strategies 1,2 or 3. The corresponding payoffs are given in the tabular where the player I
chooses a row 71,72 or r3 and player II chooses a column c1, c2 or 3.

cl c2 c3
rl | min(a, ), min(«, ) min(a, B), min(a, ) min(a, ), min(a, B)
r2 | min(a, B), min(«, ) min(a, B), min(a, ) min(a, ), min(a, B)
r3 | min(«, B), min(«, ) min(a, B), min(a, ) max(a, B), max(a, B)

ESS is not unbeatable

We ask the following question: What happens when the size of mutants is greater than the
invasion barrier of an ESS? To answer to question, we use the unbeatable strategy, a concept
defined by Hamilton (1967), as a population profile which is resilient to any deviant strategy of
any size. An unbeatable strategy is always an ESS, though an ESS is not necessarily unbeatable,
as it may be beaten by large migrations into the population. The following example illustrates
a situation where ESS is not unbeatable
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cl c2 c3
rl | max(a, ), max(«, ) max(a,p), max(a, ) min(a,p), min(a,p)
r2 | max(a, ), max(«, ) min(a,B), min(a, ) max(a, f), min(x, B)
r3 | min(a, ), min(x, ) min(a, f), max(x, ) min(a, f), min(a, B)

Are strong Nash equilibria evolutionarily stable strategies?

Aumann was one of the first one to introduce a number of concepts in game theory. One of
these concepts was a strong equilibrium (34), which is a pure Nash equilibrium, in which not
only single players cannot benefit from changing their strategy (to a different pure strategy),
but no non-empty subset of players can form a coalition, where a coalition (group) means that
all of them can change their strategies together, and all gain from the change.

In a strong equilibrium (see also acceptable point ), no coalition (of any size) can deviate and
improve the utility of every member of the coalition (while possibly lowering the utility of
players outside the coalition). Clearly, every strong equilibrium is a Nash equilibrium, but the
converse does not hold. In cases where a strong equilibrium exists, it seems to be a very robust
notion. Considering strong equilibrium allows us to separate the effect of selfishness (which
remains in strong equilibria) from that of lack of coordination (which disappears, since a strong
equilibrium is resilient to deviations in coalitions).

In a n—player one-shot normal form game we say that a pure strategy profile is a k—strong
equilibrium if it is robust by deviation of the group of size at most k(k < n). A pure Nash
equilibrium is resilient to pure deviations of groups of size k, if there is no group of size at most
k, such that the strategy profile is not resilient to a pure deviation by the subset of the group. A
k—strong equilibrium is a pure Nash equilibrium that is resilient to pure deviations of coalitions
of size at most k. We will discuss how to define strong equilibrium in randomized strategies. In
a Nash equilibrium no player can improve its own payoff by unilaterally changing its action.
Thus, a Nash equilibrium corresponds to 1—strong equilibrium. It is easy to see that strong
equilibrium is equivalent to a n—strong equilibrium.

We ask the following question: Are strong Nash equilibria evolutionarily stable strategies?
We show that the answer is negative. To see this, consider an evolutionary game with constant
payoff. It is clear that the game has many strong equilibria. None of theses equilibria are
evolutionarily stable strategies.

Evolutionary game dynamics

As an alternative to the equilibrium approach, evolutionary game dynamics propose an explic-
itly dynamic updating choice, a model in which players myopically update their behavior in
response to their current strategic environment. This dynamic procedure does not assume the
automatic coordination of users” actions and beliefs, and it can derive many players’ choice pro-
cedures. These procedures are specified formally by defining a revision of pure strategies. The
revision of strategies describes the procedures users follow in adapting their behavior to in the
dynamic evolving environment such as in evolving networks.

There is a large number of population dynamics have been used in the context of non-
cooperative games. Examples are the excess payoff dynamics, the fictitious play dynamics
such as Brown-von Neumann-Nash dynamics (Brown & von Neumann, 1950), gradient-based



game dynamics (Rosen, 1965), replicator dynamics (Taylor & Jonker, 1978), pairwise compar-
ison dynamics such as Smith dynamics (Smith, 1984), fictitious play (Gilboa & Matsui, 1991),
projection dynamics, best response dynamics (Fudenberg & Levine, 1991), Fudenberg & Tirole,
1991), Boltzman dynamics and logit dynamics (Fudenberg & Levine, 1998), G-function based
dynamics (Vincent & Brown, 2005) etc. Much literature can be found is the extensive survey on
evolutionary game dynamics in (99) and in the book of Sandholm on Population Games and
Evolutionary Dynamics (168). The replicator dynamics is one of the most studied evolutionary
game dynamics. It has been used for describing the evolution of road traffic congestion in which
the fitness is determined by the strategies chosen by all drivers (167). It has also been studied in
the context of the association problem in wireless networks in (181).

Most of applications using evolutionary game dynamics was inter-disciplinary between eco-
nomics, biology and behavioral ecology. Recently, game theory evolving has found many ap-
plications in the field of wireless communications and networks. The standard formulations of
evolutionary games consider only pairwise interactions such as random matching. However,
interactions which are not pairwise frequently arise in communication networks, such as the
cases of Code Division Multiple Access (CDMA) system (209), Orthogonal Frequency-Division
Multiple Access (OFDMA) in Worldwide Interoperability for Microwave Access (WiMAX) en-
vironment (11) etc. It has been applied to problems such as congestion control (147), distributed
cooperative sensing over cognitive radio networks (232; 160), code division multiple access
(CDMA), Orthogonal Frequency-Division Multiple Access (OFDMA) based Worldwide Inter-
operability for Microwave Access (WiMAX) environment (11), reciprocal and non-reciprocal
interference control, mobile medium access control and channel selection (213) and capacity re-
gion of Additive White Gaussian Noise (AWGN) (88; 242), Multihoming and association prob-
lems (184; 209). These examples will be discussed in chapters 3 and 4.

The purpose of this manuscript is threefold.
Part I: Delayed Evolutionary Game Dynamics with Migration

The first part of this manuscript contains evolutionary stability and dynamic foundation of
evolutionary games. The chapter 2 presents evolutionary games with delayed payoffs. We in-
troduce and study delayed evolutionary game dynamics in which each pure strategy has its own
time delay. Delayed evolutionary game dynamics are in general a system of first order non-
regular nonlinear differential equations or differential inclusions with time delays. We use the
theory of delayed differential equations (DDE), which is a special class of functional differential
equations to study bifurcation, periodicity, stability, convergence and chaocity of the system
under time delays. Delays play an important role in many situations in networking such as in
flow control and congestion problems. We examine the effects of time delays in various contexts
: congestion control protocols, dissemination information, Hawk and Dove game and multiple
access game with regret cost using various delayed evolutionary game dynamics such delayed
replicator dynamics, delayed imitation by dissatisfaction dynamics, delayed best response dy-
namics, delayed Brown-von Neumann-Nash dynamics, delayed projection dynamics, delayed
generalized Smith dynamics, delayed evolutionary game dynamics with migration etc.

The chapter 3 extends the basic pairwise interaction model of evolutionary games to cover
more general interactions including non-reciprocal interactions, and random number of play-
ers. In order to make use of the wealth of tools and theory developed in biology literature, many
works in the area of computer networks ignore cases where local interactions between popula-
tions involve more than two players in a local interaction. This restriction limits the modeling
power of evolutionary games which are not useful in a network operating at heavy load, such
as internet traffic and dense networks. This motivated us to consider more than two players
interacting locally. Moreover, the interactions can be non-symmetric. The resulting framework
leads to evolving games with non-linear expected payoffs (in term of population profile). Equi-
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librium analysis as well as dynamic behavior of networking games are presented. Conditions
for existence and uniqueness of equilibrium are given in some class of games including sub-
modular games, supermodular games, potential games, games with monotone payoffs etc. We
also discuss about selection of equilibria using population dynamics.

We study the following applications:

® Power control in Wideband CDMA wireless networks: Wideband Code Division Multiple
Access (W-CDMA) is wideband spread-spectrum channel access method that utilizes the
direct-sequence spread spectrum method of asynchronous code division multiple access
to achieve higher speeds and support more users compared to most time division mul-
tiple access (TDMA)(144). Power control in wireless networks has become an important
research area. Since the technology in the current state cannot provide batteries which
have small weight and large energy capacity, the design of tools and algorithms for ef-
ficient power control is crucial. For a comprehensive survey of recent results on power
control in wireless networks an interested reader can consult e.g., (144) and the reference
therein. Power control protocols based on game theory have been designed for already
ten years starting with the pioneering work (76; 115). Non-cooperative games provide
a convenient framework for decentralization and distributed decision making in those
applications, where as cooperative approaches of game theory have allowed to handle is-
sues concerning fairness in power allocation. Most applications of game theory to power
control consider mobile terminals as players of the same type and study strategic one-
shot games with a fixed number of players. Here, we consider a population game with
many simultaneous local interactions, where the game is played infinitely under some
self-organizing process called "hybrid dynamic" and where each interaction concerns a
random number of players (213; 11).

® OFDMA based 1IEEE 802.16 Networks: OFDMA (Orthogonal Frequency Division Multiple
Access) is recognized as one of the most promising multiple access technique in wireless
communication system. This technique is used to improve spectral efficiency and becomes

an attractive multiple access technique for 4" generation mobile communication system
as WIMAX.

In OFDMA systems, each user occupies a subset of subcarriers, and each carrier is as-
signed exclusively to only one user at any time. This technique has the advantage of
eliminating intra-cell interference (interference between subcarriers is negligible). Hence
the transmission is affected by intercell interference since users in adjacent sectors may
have also been assigned to the same carrier. If those users in the adjacent sectors trans-
mitted with high power the intercell interference may severely limit the SINR achieved
by the user. Some form of coordination between the different cells occupying the spec-
tral resource are studied in (134; 123). The optimal resource allocation requires complete
information about the network in order to decide which users in which cells should trans-
mit simultaneously with a given power. All of these results however, rely on some form
of centralized control to obtain gains at various layers of the communication stack. In a
realistic network as WiMAX, centralized multicell coordination is hard to realize in prac-
tice, especially in fast-fading environments. Decentralized schemes have proposed to the
intercell interference in OFDMA-based IEEE 802.16 Networks.

¢ Aloha-like protocols: Random Medium Access Control (MAC) algorithms have played an
increasingly important role in the development of wired and wireless networks and the
performance and stability of these algorithms, such as slotted-Aloha, Carrier Sense Mul-
tiple Access (CSMA) is still an open problem (36). Distributed Medium Access Control,
starting from the first version of Abramson’s Aloha to the most recent algorithms used in
IEEE802.11, have enabled a rapid growth of both wired and wireless networks. They aim
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at efficiently and fairly sharing a resource among users even though each user must decide
independently (eventually after receiving some messages or listening) when and how to
attempt to use the resource. MAC algorithms have generated a lot of research interest,
especially recently in attempts to use multi-hop wireless networks to provide high-speed
access to the internet with low-cost and low-energy consumption. we focus our attention
to wireless networks, where the resources are receivers, base station or access points and
where users interact because of interference, i.e., interfering users cannot transmit simul-
taneously. There is a collision if another user (mobile) transmits with a greater power level
at the same range of the receiver.

We apply evolutionary game with random number of interacting players to slotted Aloha
wireless networks, power control in Wideband CDMA networks and OFDMA-based IEEE 802.16
networks. We then focus on evolutionary stability properties of correlated equilibrium in evolu-
tionary games with arbitrary number of players in each local interaction. The performance and
cost of random medium access control with power control is analyzed. This study is extended
to the case of Signal-to-Interference-plus-Noise-Ratio (SINR) and Quality of Service (QoS) based
Admission Control in which more than one user can have successful transmissions at the same
time slot. A class of delayed evolutionary game dynamics for correlated equilibria is given
based on assignment functions from the set of signals to set of actions. The chapter 4 presents
a class of bio-inspired game dynamics with migration in a hybrid evolutionary game model in
Code Division Multiple Access (CDMA) wireless data networks, in OFDMA-based WiMAX en-
vironment and in association problem between several types of technologies such as UMTS 3G,
High Speed (Downlink/Uplink) Packet Access (HSDPA /HSUPA), IEEE 802.16 (WiMAX), IEEE
802.11 (WiFi), Long Term Evolution (LTE) etc. Considering both location of users (regions) and
secondary actions association in each location, we transform the migration problem in term of
revision of strategies. Each user has its own state (location, specific technology). An individual
state has two components: the current location of the user and the current secondary action. In
contrast to the standard formulations in which users can not change their class or type, we con-
sider here that the class which corresponds to its location can be changed in time. This captures
the mobility of users in the population. We show that the order of revision of strategies is im-
portant in the leading dynamics (speed of convergence, Nash stationarity, positive correlation
etc) .

Part II: Stochastic Population Games

The second part of this manuscript focuses on stochastic population games of evolving
games. The chapter 5 introduces stochastic population games. This class of games is described
by : (i) classes of large population of players, (ii) each player from each class has its own state
and a set of actions available in each state, (iii) each player interacts with other randomly se-
lected players (in the same class or from other classes). The states and actions of each player in
an interaction together determine the instantaneous payoff for all involved players. They also
determine the transition probabilities to move to the next state. Each player wishes to maximize
the expected payoff during its sojourn time in the system.

* Enerqgy management in hybrid Aloha-like networks We study energy management in a dis-
tributed Aloha network with large number of mobile terminals. Each mobile can choose
both the channels and powers (this is in contrast to standard Aloha model in which users
are associated to the closest receivers). Each terminal is faced to a random number of
interacting players which transmit at the channel. A terminal attempts transmissions dur-
ing a finite horizon of times depending on the state of its battery energy. At each slot, each
terminal have to take a decision on the transmission power based on the battery state. At
each state of the battery, there are a finite power levels. At the lowest state of battery no
power is available and the mobile have to replaced the battery by a new or to recharge
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its battery. A transmission is successful if no other user transmit during the slot or the
mobile transmits with a power which is bigger than the power of all others transmitting
mobiles at the same receiver. We model each battery state as a Markov decision process.
We analyze this problem stochastic population games with individual states.

® Access control in solar-powered broadband networks

Environmental energy is becoming a feasible alternative for many low-power systems,
such as wireless sensor and mesh networks. However, this provides an unpredictable
and limited amount of energy over time. The power storage elements, such as recharge-
able batteries or super-capacitors, become very useful to increase the system lifetime and
the system availability. In particular, solar power is made possible with the use of Pho-
tovoltaic cells. Comprised of several layers of material, these cells are able to produce
electrical power from exposure to sunlight. Since in many geographic areas, nice weather
is not guaranteed and is unpredictable, the nodes should be able to recover from blackout
periods caused by the unavailability of energy.

We extend our study to the case where the mobiles use power storage element, such as
rechargeable Solar-powered batteries, in order to have energy available for later use. By
modeling the energy-level of Solar-powered batteries as a stochastic process, we study
noncooperative interactions within large population of mobiles that interfere with each
other through many local interactions. Each local interaction involves a random number
of mobiles. The actions taken by a mobile determine not only the immediate payoff but
also the state transition probabilities of its battery. We define and characterize the evolu-
tionary stable strategies of the stochastic population game.

The stochastic population game with dynamic rechargeable battery depending on the
weather (solar energy) is described as follows: There are many local interactions among
individuals belonging to large populations of mobiles. The result of the interaction be-
tween mobiles depends on their current individual state. From time to time the individ-
ual state of a mobile varies. The action choice of mobiles involved in a local interactions
as well as their individual states determine the not only the result of the interactions but
also the transition probabilities to the other possible individual states. Each individual is
thus faced with an Markov Decision Process (MDP) in which it maximizes the expected
average cost criterion. Each individual knows only the state of its own MDP, and does not
know the state of the other mobiles it interacts with.

The destination of some transmission occasionally may receive simultaneously a trans-
mission from another terminal which results in a collision. It is assumed however that
even when packets collide, one of the packets can be received correctly if transmitted at
a higher power. As state of the MDP of a user we take its energy level. The immediate
fitness (rewards) is the number of successful transmissions. By allowing the mobiles to
be equipped with rechargeable solar powered batteries, the mobiles may have infinite life
time and the criteria that is maximizing is the limit average Cesaro-type payoff.

Part III: Mean Field Limits

The third part of this manuscript focuses on a class of mean field games and asymptotic
properties of stochastic games. An interesting and important problem in n—player games is
that of determining what happens when the number of players increases. Mean field asymp-
totics have been proposed to analyze this problem and a connection between the equilibria
of limiting game and finite game is obtained. In addition, the dynamics of the system evolu-
tion is characterized. Those dynamics extend the standard evolutionary game dynamics. The
chapter 6 studies the transition between evolutionary games with finite number of players and
evolutionary games with infinite number of players. When the size of the population goes
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to infinity, a new class of deterministic population dynamics is given and sufficiency condi-
tions for convergence and evolutionary stability are derived. A fluid model of spatial random
access games is presented. The chapter 7 provides a rigorous derivation of the asymptotic be-
havior of the stochastic evolving games as the size of the population grows to infinity. Under
restricted class of strategies, the random process consisting of one specific player and the re-
maining population converges weakly to a jump process driven by the solution of a system
of differential equations. The large population asymptotic of the microscopic model is equiv-
alent to a macroscopic stochastic population game in which a local interaction is described by
a single player against an evolving population profile. We illustrate our model to derive the
equations for a dynamic evolutionary Hawk and Dove game with energy level. We derive a
new class of dynamic games called differential population games. Different from standard differ-
ential game models, this class of games is described by large population of players in which
each player from each class is facing a random vector that evolves according to the population
dynamics (deterministic or stochastic differential equations/inclusions). We derive equilibrium
and optimality solutions using Hamilton-Jacobi-Bellman-Issacs equations. This research is of
importance for dealing with complexity in stochastic dynamic optimization of large-scale sys-
tems and has methodological implications in many complex systems arising in engineering and
socio-economic areas, ecology and evolutionary biology.
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Chapter 2

Delayed evolutionary game
dynamics

In this chapter, we study some evolutionary games where competition between individuals
from a large population occurs through many pairwise interactions between randomly selected
individuals. There are two features that make evolutionary games attractive to networking and
communication systems. Its evolutionarily stability concept is better adapted to large popula-
tions of players as it describes robustness against deviations of a whole fraction of the popula-
tion. The second appealing element of evolutionary games, the evolutionary game dynamics,
describes the evolution of strategies in time. We study in particular an evolutionary game de-
scribing competition between mobile terminals over the access to a channel and we revisit the
well known Hawk and Dove game (or Chicken game). In addition to the study of properties of
the ESS in these games, we study the effect of time delays on the convergence of various evo-
lutionary dynamics to the ESS. Delays play an important role in many situations in networking
such as in flow control and congestion problem. We assume that time delays are not necessarily
symmetric. The case of a common time delay for all strategies can be found in Tao & Wang
(1997). We provide instability conditions and illustrate the non-stable behavior with numerical
examples.

Several previous papers have already studied evolutionary games with pairwise local in-
teractions in the context of wireless networks. Evolutionary games have been studied in the
context of unslotted Aloha in (52). They have identified conditions for the existence of non
trivial ESS and have computed them explicitly. In (215), we have considered the multiple ac-
cess game and studied delay effect under various models of evolutionary game dynamics with
asymmetric delay based on the theoretic results on stability obtained in (214). In (216), we have
extended the model of (215) by including a regret cost, incurred when no user transmits, and
studied the impact of that cost on the proportion of mobiles that transmit at equilibrium. In
the last three papers, the delay is shown to have negative impact on the stability of the system.
For other applications of evolutionary games concepts in networking, see (147; 240; 12; 211; 13)
who study congestion control models. The time delay is shown to have negative impact on the
stability of the system and “evolutionarily stable state” can be unstable.

We introduce below asymmetric time delays into classical models of populations dynamics.
An action taken today will have its effect some time later. The delays can be symmetric or
not. We then obtain delayed payoff (or payoff, fitness, cost) functions. The evolution of the
system leads to delayed evolutionary game dynamics. Delayed evolutionary game dynamics
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are in general a system of first order non-regular nonlinear differential equations or differential
inclusions with time delays. We use the theory of delayed differential equation (DDE) to study
stability, convergence and non-convergence of the system under time delays. Evolutionary
game dynamics with asymmetric time delays have been introduced in (214; 216; 215; 13). In the
case of finite number classes where each class has a finite number of pure actions, a simple class
of delayed evolutionary game dynamics is given by

wa(t) = Y %G (B (x(8) {x(t =) }ep) —xi() 1 (0B (x(), {x(t =) }op)  (21)

beAe be Ae

where 7; denotes the time delay associated to the pure strategy a of class e. See chapter 6 for a
derivation of this expression from mean field interactions or from Kolmogorov forward equa-
tions.

We now consider simple pairwise interactions. For such games there is a direct relation
to a two players matrix game representing the expected fitness obtained in an interaction be-
tween two individuals (selected at random); the expectation is with respect to the fraction of
the population that uses each strategy. We introduce asymmetric time delays in evolutionary
game dynamics and study asymptotic stability of evolutionary stable strategies under these dy-
namics. We give sufficiency conditions of stability of the ESS which can not invaded by small
proportion of deviations. Using delay differential equations properties, we show that the inte-
rior ESS of generic two-players games is asymptotically stable for small delays (Theorems 2.1.5,
2.1.6) and apply this result in the Hawk and Dove Game. We show that for a small time delay of
the hawk strategy the system is asymptotically stable independently the Dove’s time delay. In
the common access problem in wireless adhoc networks, we show that the game has a unique
ESS in which nodes which transmit and nodes which does not transmit can co-exist. We show
how the evolution and the ESS are influenced by the characteristics of the wireless channel and
pricing:

¢ We give a necessary and sufficient stability condition (Propositions 2.2.2.1 and 4.3.3) which
depend on the regret cost in the multiple access game,

e We show that ESS is stable for small transmission delay under BNN and replicator dy-
namics for the regret cost lower to unit. The ESS becomes unstable for large delays.

* We show that the fraction of transmitters of the population of mobiles oscillates around
the ESS for all small regret cost under imitate the better dynamics (Proposition 2.2.3.1 and
remark 2.2.3.2).

The rest of this chapter is organized as follows. In Section 5.4, we describe our model of
population game with delayed payoffs and we give an example of channel access problem in
which delays must be take in consideration the interactions and we analyze delays impact on
stability of the ESS in many dynamics. Multiple access game is studied in Section 2.2. We
give some numerical examples of oscillatory regime in the access game. Section 2.4 extends
delayed evolutionary game dynamics to asymmetric population games which one can have
simultaneously intra-population interactions and inter-population interactions.

2.1 Setting and notations

We consider the standard setting of evolutionary games : there is a large populations of players;
each member of the population has the same pure strategy set .4 (a finite set). There are many

pairwise interactions. Denote by A(.A) the (|.A| — 1) —dimensional simplex of RM!.
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2.1.1 Delays and Fitnesses

The fitness for a player at a given time is determined by the action a taken by the player at
that time, as well as by the actions of the population it interacts with, that was taken 7; units
ago. More precisely, If player 1 chooses the strategy b and player 2 the strategy a then player
1 receives the payoff u(b, a) (called fitness) only 7, times later and player 2 receives the payoff
u(a,b) after a delay of ;.

Below we denote by f,(x(t — 7;)) the fitness for an individual using the strategy a at time ¢
when it encounters an individual that used strategy x(f — 7,) at time t — 7,. We have fa(x(t —
) = Y u(a,b)xy(t — 1), and we set f(x(t)) = Y x4(t)fa(x(t — 7)) to be the average

beA acA
expected fitness of the whole population at time ¢.

The following example in the context of wireless communications illustrates our model.

Example

Consider a transmitter A and a very close receiver B. Transmitter A can decide whether to trans-
mit with frequency f; or f,. If it transmits with frequency f; then its signal receives interference
at receiver B from transmitters that are located at a distance of D; from the receiver, which trans-
lates to a time delay of 7; (wWhere i = 1,2). Thus indeed, the action of a player determines the
delay it will take for actions of other players to be effective.

2.1.2 Delayed evolutionary game dynamics

Evolutionary game dynamics are models of strategy change commonly used in evolutionary
game theory. A strategy which does better than the average or its opponent, increases in fre-
quency at the expense of strategies that do worse than the average or the opposed action. Many
evolutionary game dynamics models are used in the literature (see (168; 99) and the references
therein) : replicator dynamics, best response dynamics, Brown-von Neumann-Nash dynamics,
Smith dynamics, gradient dynamics, projection dynamics etc. We introduce below delays into
classical models of populations dynamics. Let /52 conditional switch rate from the strategy b to

the strategy a. The flow of the population is specified in terms of the functions BL which deter-
mine the rates at which an player who is considering a change in strategies opts to switch to his

various alternatives. The incoming flow of the action ais Y | x;(t) BL(x(t)), and the outgoing flow
beA
is x4 (t) ) By(x(t)) where x,(t) represents the fraction of players of the population which use

b
the action a at time £. Let

WE(x(8), {x(t =) ) = Y (OB (x(8), {x(t — 1) }) — xalt) Y Bh(x(8), {x(t =) }x)-

be A beA

The evolutionary game dynamics (234; 168; 208) is given by
Wf {x i’— Tk }k) ac A (2.2)

For example the delayed replicator dynamics, delayed Brown-von Neumann-Nash dynamics
and generalized projection dynamics are obtained respectively for

Ba(x(t), {x(t = 1) }e) = xa(t) max(0, fa(x(t — ) — fo(x(t — 1)),
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Balx(t), {x(t = 1) he) = max(0, falx(t = 1)) — Y- x(D)fp(x(t = ))),

be A

Ba(x(b), {x(t =) be) = ha(x(t), {x(t — ) 1y)-

Delayed replicator dynamics

In the delayed replicator dynamics, the share of a strategy in the population grows at a rate
equal to the difference between the delayed payoff of that strategy and the average delayed
payoff of the population. The fitness acquired at time ¢ will impact the rate of growth 7, time
later. Thus the delayed replicator dynamics of x,(t) is given by

a €A x(t) =xa(t) |falx(t—Ta)) — ) xo(t) folx(t —73)) | -

be A

The standard replicator dynamics is obtained when all the delays are zero.

Delayed BNN dynamics

Delays can be introduced in BNN dynamics, Brown & von Neumann (1950) as follows

a €A ta(t) = ga(x(t)) — xa(t) ZAgb(X(t)) (23)
be

where

8a(x(t)) = max {Offa(X(t —T)) - ngh(t)fb(x(t - Tb))} :

The function g, (x(t)) is the positive part of the excess payoff for strategy 4 when the population
state is x(t) at time f.

There are a close relation between BNN dynamics with Nash’s original proofs of his equi-
librium theorem (see Hofbauer & Sigmund (2003)). BNN dynamics is interpreted in Hofbauer
& Sigmund (2003) as follows: Suppose there are large users in the population in which there
is steady influx and outflux. New users joining the system use only strategies that are better
than average, and better strategies are more likely to be adopted. On the other hand, randomly
chosen users leave the game. More precisely, the strategy x € A(.A) is adopted with probability
proportional to the excess payoff g, (x).

Delayed imitate the better dynamics
We introduce delayed myopic imitation dynamics. We suppose that users in the population

review their strategy and imitate the better’s strategy on the time (imitation by dissatisfaction).
In a symmetric two player game, the delayed dynamic is given by

acA

be A, (t) = x(t) <2 xa(8) [oap (¥(t = T0)) — pualx(t - rm]) be A 2.4)

y;fherebpab(x) =(fp(x(t— 1)), fa(x(t —1a))), a,b € Aand g(a,b) =0ifa < band g(a,b) =1
ita>o.
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Delayed best response dynamics

A strategy Y € A(A) is a best response to the trajectory x(t) at time tif ) _ Y, fa(x(t — 1)) >
ac A

Y vafa(x(t — 1)), Yo € A(A). We note by BR(x(t)) the best response strategies set to the

ac A

strategy x(t) i.e

BR(x(t)) = {Y eA(A), Y. Yafa(x(t—71a)) > ) vafa(x(t— 1)), Vo € A(A)}

ac A acA

A fraction of population revise their strategy and choose the best replies BR(x(t)) to the
current population state x(t) at time t. The best response dynamics is given by x € BR(x) — x.

Delayed logit dynamics

The delayed logit dynamics (called also delayed exponential weight dynamics or delayed Boltz-
man dynamics) is given by

A - e%fa(x(t_"fa)) ; 25
€A, Xg = — Xg .
A = T e Y 29

It can be shown that the delayed logit dynamics given by

ofalx(t-)Ty

ae A, %(t) = Y e g et =T To

— xa(t) (2.6)

converge to the best response dynamics if Ty — +o0. See Hofbauer and Sigmund (2003).

Delayed ray-projection dynamics

The Ray-projection dynamics with time delays is given by

a € A, ta(t) = ha(x(t), {x(t = ) }p) — xalt ZAhb ) {x(t=1)}s) 27)
be

where g is a vectorial function of the the population profile and the vector of expected payoffs.

Delayed orthogonal projection dynamics

The orthogonal-projection dynamics with time delays is given by

a €A x(t)=fa(x(t— 7)) — - Zfb (t—1)) (2.8)

=y

where g is a vectorial function of the the population profile and the vector of expected payoffs.
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Delayed target projection dynamics

x(t) = projry (f({x(t = w}i)) — x() (29)

Definitions

Consider the following delay differential equations

d
% = %4(t) = @u(xa(), x(t =), ..., x(t— T 4)), 0 € A, x(.) € AA) (2.10)
Denote by T the maximum of 7;, 2 € A

1. The state x* is stationary state (or rest point) of the differential equation (2.10) if it is a
critical point i.e the right side of (2.10) is zero at x*.

2. x* is stable if it is a stationary point with the property that for every neighborhood V of
x*, there exists a neighborhood U C V with the property that if x(t) € U for t € (—7,0)
then x(t) € V forall t > 0.

3. x™ is asymptotically stable if it is stable and there exists a neighborhood W of x* such that
x(t) € Wiorallt € (—,0) implies tlir+n x(t) = x*

4. x* is exponentially stable if it is stable and there exists tg, L, 77 > 0 such that

Vit >tg, |x(t) —x*| < Le™ .

From these definitions, it follows that exponential stability implies asymptotic stability implies
stability which implies stationary point of system.

2.1.3 Stability analysis of the delayed replicator dynamics

In this subsection, we introduce replicator dynamics for a population and |.A| asymmetric de-
lays with |A] > 2.

be A

(1) = xa(t) l a(x(t—1a)) = Y xp(t) fulx(t - Tb))] ;acA (2.11)

Suppose that equation (2.11) has an interior stationary point x*. It is known Gopalsamy (1992,
page 188) or from the Hartman and Grobman theorem adapted to delay differential equation
that the steady state x™ is asymptotically stable for (2.11) around the stationary point x* if the
trivial solution of the linearized version is asymptotically stable.

The linearized equation of (2.11) at the stationary point x*is given by

te = [fa(Z(t %)) — ¥ xifolz(t - n))} JacA @.12)

beA
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where z(t) = x(t) — x*. This equation can be written as

2(t) =K Y B'z(t— 1)

leA

where z(t) = f(z1(t),...,24(t)) and B! = (bﬁk) e RIAXIAL
b Xy =i
ik — —xixjuy  ifl £
Characteristic equation
det </\1 -KY Ble“> =0. (2.13)
leA

A necessary and sufficient condition of stability of (2.12) is that all roots of the equation (3.7)
have negative real parts.

Two actions

Suppose that each individual of the population only uses a pure strategy. Denote ¢(t) = x1(t)
the proportion of individuals in the population using the first strategy at time ¢, then replicator
dynamic of ¢(t) is given by

) =Ko - e x | MR e o) PR gy | 2y

where § = (up; — uq1) + (u1p — u), & = % If the payoff matrix

u u
U= 11 12
Uy U

(ulz > Uy, Uy > Mll) or <M12 < Up, Uy < Mll) (2.15)

satisfies

then 0 < ¢* < 1and ¢* is a unique interior stationary point so called fixed point, rest point or
equilibrium point.

Theorem 2.1.4. Under the first condition of (2.15): (uu > Upy, Upp > ull), &* is the unique ESS of
the game.

Proof. If the first condition of (2.15) is satisfied then ({*,1 — ¢*) is a symmetric mixed Nash
equilibrium in the two player game with the payoff matrix U. Moreover, one has,

mut

vt £, (@1 -ayu( "M ) = 1 —mutyu (| e ) (2.16)
= 6(&" — mut)? (2.17)
Hence (¢*,1 — ¢*) is an ESS. O
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Chapter 2. Delayed evolutionary game dynamics

The linearized version of (2.14) at the stationary point x™ is given by

4() = —y [az(t — 1) + B2t — )] (218)
where v = K&*(1—¢*), & = u1p — uq1, B = up1 — up.
Let
Z(t) = —az(t — ) — bz(t — ) (2.19)

where 4,b € R and 11, 7> are positive. The characteristic equation of (2.19) is given by

s = —age  T° — pe” 28 (2.20)

Gopalsamy (1992) proved that when 4, b, 71, Tp are positive, a sufficient condition for all roots
of (2.20) to have negative real parts is a1y 4+ b1, < 1 and a necessary condition for the same is
at + b1 < g The following theorem give sufficient conditions of stability of (2.19) at zero.

Theorem 2.1.5 (Berezansky& Braverman(2006), Li et al.(1999)). Suppose at least one of the follow-
ing conditions holds

a+b
1 a+b>0, [a|t + b < |a| + |B]
a—[b|
2.a>0,a <
US|
b—|al

3.b>0,bn <
2 Ja[+b

Then equation (2.19) is exponentially stable.

1
Theorem 2.1.6. Suppose that 0 < b < aand 1y < P Then, all roots of (2.20) have negative real
parts (the equation (2.19) is asymptotically stable).

b 1
Proof. By hypothesis, one has A = o€ (0,1) and ry := a7y < T4 Equation (2.20) can

rewritten as

A= —e M Ae772A (2.21)
where A = 2, rp = aTy. Since all roots of equation (2.21) have negative real parts when r; = 0,
1
if the conclusion fails, then there must be exist some r; € (0, l—i-—A] such that equation (2.21)
has purely imaginary roots %iy, y > 0 satisfying
cos(r1y) = —Acos(ryy) and y — sin(r1y) = Asin(ray) (2.22)
One has
A% —1 = y* - 2ysin(ryy)
that is
2 2
+1-A .
fly) := yzi = sin(r1y) (2.23)
Y
Since —1 <sin(ry) <1 =y e (1-A,1+A).
Yy 1- A? S Y 1— A2 1 .
== =11 > > .
a contradiction with (2.23). O
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2.2. Multiple Access Game with Regret Cost

Corollary 2.1.6.1. If one of the following conditions holds, then {* is stable
0

1. a+B=6>0, K(la|rm +|B|m) <

g (elm +1P1%) < ==y Gar 8D

x|l
1) @t 1B
B a|
3 P20 Kn < e (T By
1
o¢*(1—2¢*)

2. a>0, Kt <

4. 0<B<a Kry<

The case of symmetric delay

Consider the following linear delay differential equation
z(t) = —wz(t — 1) (2.25)
with T, w > 0 and its characteristic equation
Adwe =0 (2.26)

Necessary and sufficient condition of asymptotic stability as a function of the delay is given by
the following lemma. A proof can be found in Gopalsamy (1992, Proposition 1.2.8)

Lemma 2.1.6.2. A necessary and sufficient condition for all roots of (2.26) to have negative real parts is
2wt < T

Suppose that 71 = 7p = 7, then the trivial solution of (2.18) is asymptotically stable if

o
2510,

Kt < (2.27)

and unstable if KT > 2?—72 where 61 = upy —uqy, dp =upp —up andd =a+ =01 + .
102

The case KT = is called bifurcation point. By using lemma 2.1.6.2 with w = 4, we

o
20167
conclude that the dynamic (2.14) is asymptotically stable at the stationary point {* = %2 if K
and T satisfy (2.27).

2.2 Multiple Access Game with Regret Cost

Multiple Access Game introduces the problem of medium access. We assume that mobiles
are randomly placed over a plane. All mobiles use the same fixed transmission range of r. The
channel is ideal for transmission and all errors are due to collision. A mobile decides to transmit
a packet or not to transmit to a receiver when they are within transmission range of each other.
Interference occurs as in the ALOHA protocol: if more than one neighbors of a receiver transmit
a packet at the same time then there is a collision. The Multiple Access Game is a nonzero-sum
game, the mobiles have to share a common resource, the wireless medium, instead of providing
it. We suppose that a mobile has a receiver in its range with probability K. When a mobile m
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Chapter 2. Delayed evolutionary game dynamics

transmits to its receiver R(m), all mobiles within a circle of radius r centered at the receiver R (m)
cause interference to the node m for its transmission to receiver R(m). This means that more
than one transmission within a distance r of the receiver in the same slot result in a collision of
all packets at the receiver. Each of the mobiles has two possible strategies: either to transmit
(T) or to stay quiet (S). If mobile m transmits a packet, it incurs a transmission cost of § > 0.
The packet transmission is successful if the other mobiles don’t transmit (stays quiet) in that
given time slot, otherwise there is a collision, and the cost (of collision risk) is A > 0. If there
is no collision, mobile m gets a reward of V from the successful packet transmission after the
Tr times later. We assume that the reward V is greater than the cost of transmission A. When
all mobiles stay quiet, they have to pay a regret cost x. The regret cost x describes the behavior
of mobiles when they are aware of the backoff delays. The interaction between two mobiles is
represented in Figure 3.27. The value of successful transmission is normalized to unit.

T S
T | —AK | K(V —A)
S 0 —xK

Figure 2.1: Access game between two mobiles.

2.2.1 Nash Equilibria, ESS and Pareto optimality

An allocation of payoffs is said Pareto-optimal if the outcome cannot be improved upon without

hurting at least one user. This matrix game has two pure Nash equilibria (T, S) and (S, T) and

1-A+x A
1+x "1+«

(T,S) and (S, T) are also optimal in the Pareto sense. The mixed equilibrium converges the

pure strategy T when the regret cost is large.

1-A+x A
1+x "1+«

a unique mixed Nash equilibrium given by ( ). Note that the pure strategies

Proposition 2.2.1.1. The mixed strategy (
game.

) is the unique ESS of the multiple access

1-A+x A
1+x "1+«
Nash equilibrium. It is the unique symmetric Nash equilibrium. Thus, it is the only candidate
to be ESS because symmetric Nash equilibria set contains ESS set. At a mixed equilibrium, the
strategies T and S must have the same fitness. We check the condition of ESS given in (1.3). For

Proof. This comes from the theorem 2.1.4. The strategy ( ) is the unique interior

1-A+4x
11 _
all ¢# 1+« ( )
1-A+x 1-A+x ¢
<1+K AR >A<1€>
—L((1+K)571+A*K)2>0
14k
1-A A
We conclude that (7+K, ——)an ESS. O
1+x "1+«

Note that at the ESS, the two subpopulations obtain the same negative payoff equal to
A

14+«

24



2.2. Multiple Access Game with Regret Cost

2.2.2 Stability bound for ESS under replicator dynamics

If (&(t),1—¢(t)) denotes de repartition of the population in the multiple access game, then the
fitness of the subpopulation using the strategy T at time ¢ is K(—{(t — 77) + 1 — A), and the
fitness of the strategy S is —xK(1 — ¢(t)). The replicator dynamic equation becomes

() = —K&(H)(1=&(1) [6(t = tr) +x5(H) =1+ A —«] (2.28)
and its linearized version around the stationary point ¢*,
sty = XA oy Lt — )], T > 0, (2.29)
1+«
is asymptotically stable if and only if all roots of the characteristic equation
Ker(1-¢) —mA]
A= [K+e }_o (2.30)

Proposition 2.2.2.1. If x > 1 then all roots of the characteristic equation (2.30) has negative real parts.

Proof. * Suppose there exists a root A of the characteristic equation (2.30) with #(A) > 0
and x > 1 then

RO+ Ke* (18 1 > ke (1 - ) > K08

> ,%(fﬁm/\) cos(T(A)) (2.32)

(2.31)

a contradiction with (2.30). Thus all roots of the characteristic equation (2.30) have real
parts strictly negative.

* Suppose thatx = 1.

K (1 _ L _ prk(1 % L —TR(A) o~
R(A) +KE*(1-¢ )1+K = KgK(1 & )1+Ke M cos(TS(A) 039)
F(A) = K& (1 — g*)mﬂ“‘w sin(TS(A))
If R(A) > 0 then R(A) + K&*(1 — &) 1_’;{ = —K&(1— g*)H—Ke*TWA) cos(TS(M)) <

K& (1—¢") 1 _T_ - i.e R(A) < 0 :impossible. If R(A) = 0 then (A) = 0 and the trivial
solution is stable.
O

Proposition 2.2.2.2. Suppose that x < 1. Then all solutions of the characteristic equation (2.30) has
negative real parts if and only if

(1+x)? [1+x .
< — .
T_KA(l—A+K) T Xcos (—x) (2.34)
2
Note that when x goes to 1, the bound KAS i_ Z)+ 3 / 1 i_ icos*1 (—«) goes to infinity (sta-

bility without conditions).
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Chapter 2. Delayed evolutionary game dynamics

(1+x)? . 1+x
Proof. . TV L D Gy - = 0 th
roof. Suppose that T < 19 KAI—B 10 cos™ " (—x) T—¢ When T = 0 the system
(2.30) becomes I(A) = 0and R(A) = KW < 0.
Letb = KM, a = xb. If (2.30) has a solution with real part strictly positive, then

(1+4x)2
there must be some 0 < 77 < 79 such that (2.30) has purely imaginary roots £3(A) x i
with §(A) > 0 satisfying

{ a = —bcos(tyy) { a = —bcos(tyy) - { y= b2 — a2
y = bsin(Tyy) y =bsin(riy), y >0 =1

We proved that 71 = 19 which is a contradiction. Thus, if 0 < T < 19 then all solutions of
the characteristic equation (2.30) have negative real parts.

® Suppose that T > 19. Denote by s = A/b, r = tb > 0, ry = Tpb. The equation (2.30) can be
written as the zeros the function

p(s, k) :=s+x+e®

We want to prove that all zeros of ¢(., k) have negative real parts. The function ¢ is an
analytic function in s and . Let

O:={s, R(s) >0, |s|] <1}

One hasrg > ; Indeed,

arccos(—p) — g\/l -p?2>0,pe(01).

Thus when r > rg and r # 2km + g, k € N the function ¢(s,0) has no zeros in the

boundary of O. Using Rouche’s theorem ¢(s,0) and ¢(s, k) have same sum of the orders
of zeros. When r > r( the zeros of ¢(s,0) is at least 2. Thus, ¢(s, k) has at least one root
with positive real part.

O

2.2.3 Imitate the better dynamics

The imitate the better equation can be expressed as

Gt =) (1= 2()h(E(t—1),¢(t))
1 if §(t—1)+xl(t) <1—A+x
{ (t—7) +xG(t

&(t)) where
0 if Zt—1)+xl(t)=1—-A+x

-1 if g(t—71)+xi(t)>1-A+x

Proposition 2.2.3.1. Suppose that k < 1. Forall T > 0, and for all initial conditions ¥Vt € (—7,0], {(t) =

1-A . o . .
o € (0, ﬁ) the solution of the imitation equation oscillates around the ESS.

h(G(t—1),8(t)) =
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2.2. Multiple Access Game with Regret Cost

Proof. Consider the following differential equations

=2 -2(t) if E(t—7)+xE(t) <1-A+x
' é(t)=0 if §(t—1)+xE(t)=1—-A+x
¢(f) = =¢(O)(1—-¢(1)) if S(t—7) +xg(t) >1—-A+x
Vie (=7,0] &(t) = o

() = w(t)(1 - w(t)) 1- A+«
I e R STl

: o 1 %o
The solution of b t) =1— ———— wh =
of (xx) is given by w(t) T ere y = 7~ %
to 1 when f goes to infinity. The functions ¢ and w are equal in (0, t;) where t; = t, + t, and t,
the first time such that w(t) = ¢* (this time exists because w is a continuous function, starts at

&o which is lower than ¢* and goes to 1),
tp =inf{t >0, &(t— 1) +x&(t) >1—A+x«}.
We can explicitly compute ¢, and t;,

_ & - v+ 2T (1= )e T
t, = log <m> , tl = IOg < 2)((1 _ g*)e—r )

. The function w goes

1+xe *

where v = —(1—-¢")(1+¢7 ") + ( T

w(t;) > ¢*. Let consider the equation

{va>=—wax1—vu»

).Onehas be+T>H8H > teand & = &(f) =

v(t1) =1
Then, &(t) = v(t) = % on (t1,t'1) where
1+
+ a2 +4(1—¢*)¢*e T , 14xe ™
- 1 211 & — __[* T EEEEat—
t; = log <Xe e , X F(l+e M)+ o x
&(t)) = o(t)) is lower than ¢*. O

Remarks 2.2.3.2. Using the same arguments as in proposition 2.2.3.1, we extend the result to all initial
conditions. Suppose that that x < 1. Then, for all T > 0, and for all initial conditions (t) = &y € (0,1)
on (—1,0), the solution of imitation equation oscillates around the ESS.

2.2.4 Numerical illustrations
Impact of regret cost

The ESS depends on the parameter x. When « is large, the ESS point is closed to (1,0) : the pure
strategy transmit. Our first numerical experiment studies the convergence of these dynamics for
the case of the unit growth parameter K and a small delay T = 0.02 as a function of the regret
cost x : we check the speed of convergence and the stability of the dynamics as a function of the
cost x. The state 2/3 is a stationary point for these parameters, for which 2/3 of the population
choose to transmit. We took A = 1/3. Figure 2.2 (resp. Figure 2.3) represents the trajectories of
the population using the strategy T in the imitation dynamic (resp. replicator dynamic) when
the initial condition is ¢(¢) = 0.02,Vt € (—1,0).
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Chapter 2. Delayed evolutionary game dynamics

Proportion of transmitters : &(t)

—<4—«k =0.025
01f — = 1.5
——Kk=3
L L L L L L
10

30 35 a0

15 2 25
Imitation dynamics time t

Figure 2.2: Effect of k on stability of delayed imitation dynamics, T = 1.

Proportion of transitters : &(t)

20 E3 0 EY
Replicator dynamics time t

Figure 2.3: Effect of k on stability of replicator dynamics, T = 8.

Impact of delay of transmission with regret cost

The ESS does not depend on the delay but the delay has a big influence on the stability of the
system. Our second numerical experiment studies the convergence of these dynamics for the
case of the unit growth parameter K as a function of delay 7.We took A = 1/3 and x = 0.002. The
resulting trajectories of the population using the strategy T is represented as a function of time.
We evaluate the stability varying the delay T between 0.02 and 15 time units in the replicator
dynamic in Figure 2.4 and Figure 2.5. For T = 0.02, we have stability but the convergence speed
is slow. The other extreme is illustrated for T = 15 which the trajectory oscillates rapidly and
the amplitude is seen to be greater than 2/3. The system is unstable. Figure 2.6 represents the
fraction of the population using the strategy T in the imitation dynamic in which the system is
unstable for all 77 > 0. The amplitude of oscillation growth with the delay.

Impact of the delay of transmission without regret cost

We evaluate the stability varying the delay tr between 0.02 and 10 time units in the replicator
dynamic without regret cost in Fig. 2.7. For Tt = 0.02, we have stability but the convergence
speed is slow. The other extreme is illustrated for 7t = 10 which the trajectory oscillates rapidly
and the amplitude is seen to be greater than 2/3. The system is unstable. Figure 2.8 represents
the trajectories of the population using the strategy T in the imitation dynamic in which the
system is unstable for all Tt > 0. The amplitude of oscillation growth with the delay. The peri-
odicity increases when the delay decreases. The best response at the time ¢t when the population
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/ ]
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Figure 2.4: Effect of 7 in delayed replicator dynamic for x = 0.002
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Figure 2.5: Effect of T in delayed replicator dynamic for x = 2.
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Figure 2.6: Impact of Tr in the imitation dynamics

g(t)is
BR(G(t)) = i1 (§(t = Tr)) + [0, 1L 11—y (§(t — 1))

where I 4(.) is the indicator function of the set A. In Figure 2.9, the best response dynamics is
represented for respectively 7 = 0.04, 1, 2. The mixed strategy (1/2,1/2) is chosen for the best
response to (1 — A, A). We evaluate the stability varying the delay 77 between 0.04 and 8.4823
time units in the Brown-von Neumann-Nash in Fig. 2.10. The BNN dynamics becomes

K(1—¢t)?)(=E(t—1r)+1—=A) if Et—11)<1-A

&(t) = 0 if Gt—tr)=1-A
KE(H)*(—E(t—1r)+1—A) if ¢t—17)>1-A
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Chapter 2. Delayed evolutionary game dynamics

For 1 = 0.04, we have stability but the convergence speed is slow. The system is unstable when
Tr becomes greater than 8.4823.

DWAW,

Proportion of transmitters : (t)

—8=1=0.02, K=1
01} —1=3, k=1

4 ‘ ‘ ‘ ‘ ‘ —r-l0 ke

L
o 10 20 80 %0 100

E I 0 0 70
Replicator dynamics time t

Figure 2.7: Effect of T on velocity and stability of replicator dynamics.

Proportion of transmitters: &(t)

L L
2 4

5 5 0 2 1
Imitation dynamics time t

Figure 2.8: Effect of T on velocity and stability of imitation dynamics.

Proportion of transmitters: £(t)

3.

——1=0.04, K=1, 4=1/3
—r=1
—-—1=2

8 9 10

4 5 7
Best response dynamics time t

Figure 2.9: Effect of T on velocity and stability of best response dynamics.

In these figures we observe cases of stable and of non-stable behavior. All turn out to confirm
the stability conditions that we obtained above.

2.2.5 Notes

This chapter is based on our publications (13; 12; 215; 214). We considered evolutionary games
with one population of users and studied delays impact on convergence to ESS for different
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Proportion of users who choose to transmit: £(t)

— 1=0.04, K=1,A=1/3
—— 1=2

—o— 1= 8.4823

0. 4 L L L L
5 10 15 20 25 30 35 40
Brown-von Neumann-Nash time t

Figure 2.10: Effect of Tr on velocity and stability in BNN dynamics.

types of evolutionary dynamics. Using some results from delay differential equation theory,
we observed stability phenomena that are new with respect to non-delayed evolutionary game
dynamics. In all the dynamics considered, delays were shown to have negative impact and ESS
can be unstable when the delays are large. In the context of the access evolutionary game of
mobile terminals, this suggest that updating MAC strategies in the terminals have to be done
with care so as to avoid the oscillatory behavior that we observed in the non-stable regime.

2.3 Evolution of Transport Protocols in Wireless and Wired
Networks

Todays Internet is well adapted to the evolution of protocols at various network layers. Much
of the intelligence of congestion control is delegated to the end users and they have a large
amount of freedom in the choice of the protocols they use. In the absence of a centralized policy
for a global deployment of a unique protocol to perform a given task, the Internet experiences
a competitive evolution between various variants of protocols. The evolution manifests itself
through the upgrading of existing protocols, abandonment of some protocols and appearance
of new ones. We highlight in this paper the modelling capabilities of the evolutionary game
paradigm for explaining past evolution and predicting the future one. In particular, using this
paradigm we derive conditions under which (i) a successful protocol would dominate and wipe
away other protocols, or (ii) various competing protocols could coexist. In the latter case we also
predict the share of users that would use each of the protocols. We further use evolutionary
games to propose guidelines for upgrading protocols in order to achieve desirable stability
behavior of the system.

When transferring data between nodes, flow control protocols are needed to regulate the
transmission rates so as to adapt to the available resources. A connection that looses data units
has to retransmit them later. In the absence of adaptation to the congestion, the on going trans-
missions along with the retransmissions can cause increased congestion in the network result-
ing in losses and further retransmissions by this and/or by other connections. This type of
phenomenon, that leads to several ‘congestion collapses’ (113), motivated the evolution of the
Internet transport protocol, TCP, to a protocol that reduces dramatically its throughput upon
congestion detection.

31



Chapter 2. Delayed evolutionary game dynamics

The possibilities to deploy freely new versions of protocols on terminals connected to the
Internet creates a competition environment between protocols. Much work has been devoted
to analyze such competition and to predict its consequences. The two main approaches for
predicting whether one version of a protocol would dominate another one are

¢ Inter Population Competition (IRPC): One examines local interactions between connec-
tions of different types that interact with each other (by sharing some common bottleneck
link). If a connection that corresponds to one version performs better in such an interac-
tion, then the DC approach predicts that it would dominante and that the other version
would vanish.

¢ Intra Population Competition (IAPC): In this approach one studies the performance of
a version of a protocol assuming a world where all connections use that version. This
is repeated with the other version. One then predicts that the version that gives a better
world would dominate.

We address the dominance question with the evolutionary game paradigm and provide an
alternative answer along with a more detailed analysis of this competition scenario. Our ap-
proach predicts whether one can expect one protocol to dominate the other or whether the two
protocols can be expected to coexist. It provides with the tools for computing the share of the
population that is expected to use each version in case the versions would coexist. Finally, it
provides a description of the dynamics of the competition, which may result in a stable be-
havior that consists of a convergence to some equilibrium, or it may display instabilities and
oscillations. By identifying the conditions for a stable behavior, one can provide guidelines for
upgrading protocols so as to avoid undesirable oscillating behavior.

We provide a framework to describe and predict evolution of protocols in a context of com-
petition between two types of behaviors: aggressive and peaceful. We compute the ESS for con-
gestion protocols of different degree of aggressiveness. We identify cases in which at ESS, only
one population prevails (ESS in pure strategies) and others, in which an equilibrium between
several population types is obtained. To study this, we map the problems, whenever possible,
into the Hawk and Dove Game. We then study the convergence of the replicator dynamics to it.

We develop a framework for controlling evolutionary dynamics (changing or upgrading
protocols) through the choice of a gain parameter governing the replicator dynamics. We ad-
dress the following two design issues concerning this choice:

(i) the tradeoff between fast convergence and stability. We identify a simple threshold on the
gain parameter in the replicator dynamics such that the stability is only determined by whether
we exceed or not the threshold.

(ii) the stability as a function of delays. We derive new stability conditions for the replicator
dynamics in the Hawk and Dove game with non-symmetric delays and apply it to the evolution
of the MAC and transport layer protocols.

We first provide in the next subsection the needed background on evolutionary games. We
summarize work on competition between TCP versions in subsection 2.3.1. We then study the
ESS for congestion control protocols (subsection 2.3.2). After that, we investigate the impact
of the choice of some parameters in the replicator dynamics on the stability of the system in
subsection 2.3.4. Finally we give some numerical investigations.
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2.3. Evolution of Transport Protocols in Wireless and Wired Networks

2.3.1 Competition Between Congestion Control Protocols

There are various versions of the TCP protocol among which the mostly used one is New-Reno.
The degree of ‘aggressiveness’ varies from version to version. The behavior of New-Reno is
approximately AIMD (Additive Increase Multiplicative Decrease): it adapts to the available
capacity by increasing the window size in a linear way by a packets every round trip time and
when it detects congestion it decreases the window size to B times its value. The constants «
and B are 1 and 1/2, respectively, in New Reno.

In last years, more aggressive TCP versions have appeared, such as HSTCP (High Speed
TCP) (191) and Scalable TCP (122; 72; 5). HSTCP can be modeled by an AIMD behavior where
« and f are not constant anymore : « and  have minimum values of 1 and of 1/2, resp. and both
increase in the window size. Scalable TCP is an MIMD (Multiplicative Increase Multiplicative
Decrease) protocol, where the window size increases exponentially instead of linearly and is
thus more aggressive. Versions of TCP which are less aggressive than the New-Reno also exist,
such as Vegas (54).

Several researchers have analyzed the performance of networks in which various transport
protocols coexist, see (200; 51; 1; 6; 135). In all these papers, the population size using each type
of protocol is fixed.

Some papers have already considered competition between aggressive and well behaved
congestion control mechanisms within a game theoretic approach. Their conclusions in a wire-
line context was that if connections can choose selfishly between a well behaved cooperative
behavior and an aggressive one then the Nash equilibrium is obtained by all users being ag-
gressive and thus in a congestion collapse (89; 136).

We introduce in the next two sections two models of competition between TCP versions,
both can be modeled within the framework of the Hawk and Dove game. This will allow us to
predict whether a given version of TCP is expected to dominate others (ESS in pure strategies,
which means that some versions of TCP would disappear) or whether several versions would
co-exist. The first model is adapted to competition in wireless networks and the second to
wireline networks.

2.3.2 Competition in Wireless Networks

During the last few years, many researchers have been studying TCP performances in terms of
energy consumption and average goodput within wireless networks (180; 243). Via simulation,
the authors show that the TCP New-Reno can be considered as well performing within wireless
environment among all other TCP variants and allows for greater energy savings. Indeed, a less
aggressive TCP, as TCP New-Reno, may generate lower packet loss than other aggressive TCP.
Thus the advantage of an aggressive TCP in terms of throughput could be compensated with
energy efficiency of a more gentle TCP version. (In Section 2.3.3 we shall illusutrate another
consideration that affects the competition between TCP versions.) The goal of this section is to
illustrate this point, as well as its possible impact on the evolution of the share of TCP versions,
through a simple model of an aggressive TCP.

The model. We consider two populations of connections, all of which use AIMD TCP. A
connection of population 7 is characterized with a linear increase rate a; and a multiplicative
decrease factor B;. Let x;(f) be the transmission rate of connection i at time . We consider the
following simple model for competition.

¢ The RTT (round trip times) are the same for all connections.
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¢ There is light traffic in the system in the sense that a connection either has all the resources
its needs or it shares the resources with one other connection. (If files are large then this is
a light regime in terms of number of connections but not in terms of workload).

¢ Losses occur whenever the sum of rates reaches the capacity C: x1(t) + x2(t) = C.

® Losses are synchronized: when the combined rates attain C, both connections suffer from
a loss. This synchronization has been observed in simulations for connections with RTTs
close to each other (2). The rate of connection i is reduced by the factor g; < 1.

¢ Aslong as there are no losses, the rate of connection i increases linearly by a factor «;.

We say that a TCP connection i is more aggressive than a connection j if a; > «; and g; > B;.
Let B; := 1 — B;. Let x, and y,, be the transmission rates of connection i and j, respectively, just
before a loss occurs. We have x,, +y, = C. Just after the loss, the rates are $1x, and Bay,. The
time it takes to reach again C is

T, — C*ﬁlxn *,Bzyn
" x1 + o

which yields the difference equation:

151 CBZ

X = X a1T, = gx
n+1 ,Bl ntarly Qn+wl+“2

w182 + axPq

where g = P

. The solution is given by

_n ‘XlCBZ 1-q"
=4 xO+<tX1+lX2 1—gq°

HD game: throughput-loss tradeoff

In wireline, the utility related to file transfers is usually taken to be the throughput, or a function
of the throughput (e.g. the delay). It does not explicitly depend on the loss rate. This is not
the case in wireless context. Indeed, since TCP retransmits lost packets, losses present energy
inefficiency. Since energy is a costly resource in wireless, the loss rate is included explicitly in
the utility of a user through the term representing energy cost. We thus consider fitness of the
form |; = Thp; — AR for connection 7; it is the difference between the throughput Thp; and the
loss rate R weighted by the so called tradeoff parameter, A, that allows us to model the tradeoff
between the valuation of losses and throughput in the fitness. We now proceed to show that our
competition model between aggressive and non-aggressive TCP connections can be formulated
as a HD game. We study how the fraction of aggressive TCP in the population at (the mixed)
ESS depends on the tradeoff parameter A.

Since |q| < 1, we get the following limit x of x, when n — oo:

o CBZ ) 1 o DquC

atay 1-q  wpy+afy

It is easily seen that the share of the bandwidth (just before losses) of a user is increasing in its
aggressiveness. Hence the average throughput of connection 1 is

1+ " 1B,

Thpl = — —
2 @18, +a2By
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The average loss rate of connection 1 is the same as that of connection 2 and is given by

R:l: <£+¥> lwhemT:M
T B B)C a1, + a2y

with T being the limit as n — oo of Tj,.

Let H corresponds to (ag, ) and D to (ap, Bp) such that ayy > ap and By > Bp. Then, for
i=1,2, Thp;(H,H) = Thp;(D, D). Since the loss rate for any user is increasing in a1, a2, B1, B2
it then follows that J(H, H) < J(D, D),and J(D, H) < J(D, D). We conclude that the utility that
describes a tradeoff between average throughput and the loss rate leads to the HD structure.

The mixed ESS is given by the following probability of using H:

x*(/\):w where
3
Wl_(ﬁl‘;ﬁl12:32)6772_%(;_1:%),
o~ BB az(By)
BT T S L) rmBy)

where 71 := 1 — u. Note that 7, and 73 are positive. Hence, the equilibrium point x* decrease
linearly on A. We conclude that applications that are more sensitive to losses would be less
aggressive at ESS (Braess type paradoxes do not occur here).

2.3.3 Competition in Wireline Networks

Tradeoff between throughput and fairness Consider a number of TCP connections that share a
common bottleneck. We study the competition between the New-Reno version of TCP and the
Scalable version of TCP that has been proposed (122) in the context wireline networks that are
characterized by a very high speed and has long distance (and thus large delays). Scalable TCP
is then much more aggressive than the New-Reno TCP as it is an MIMD (Multiplicative Increase
Multiplicative Decrease) protocol, where the window size increases exponentially instead of
linearly at the absence of losses. It is also more aggressive when losses are detected: it decreases
its window size (and thus the transmission) rate to 0.875 times the one it had prior to the loss
(instead of to halving it as is done in New-Reno). We begin by examining the Inter and Intra
Population Competition.

Intra Population Competition If the connections are all symmetric and use the same AIMD
version, then we know that they share equally the bandwidth (7). Moreover if the number of
connections or the buffer size is large then the connections use all the available bandwidth so
that the throughput per connection is the capacity of the bottleneck link divided by the number
of connections that share the bottleneck.

The situation is different when a bottleneck link is shared between symmetric MIMD con-
nections. The connections suffer from a high level of unfairness under various scenarios. We
briefly summarize some central findings in (6):

¢ The case of synchronized losses: if all connections suffer a loss at the same time then the
bandwidth share of each connection remains constant in time. This is particularly harmful
for new connections that may not be able to grab throughput.
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* The case of asynchronous losses: in case that there are some asynchronous random losses
(with or without synchronous losses that are due to congestion), the bandwidth is shared
more fairly: the average throughput tend to be the same after a very long time.

Remarks 2.3.3.1. The situation that we described corresponds to symmetric connections. In case the
round trip times are not the same, the throughput share between the connections is inversely proportional
to the RTT. In MIMD, in contrast, the connection with larger RTT gets almost no bandwidth.

As for the throughput, MIMD is able indeed to use all the available link capacity (provided
that there are buffers; the buffer size needed for full utilization are much smaller than those
needed in AIMD. Below we do not consider this aspect.)

Inter Population Competition The way bandwidth is shared between TCP connections of
different types (AIMD and MIMD) that share a common bottleneck is complex and depends
on various factors. We shall restrict our discussion to links with high bandwidth and large
buffering. In those conditions, an MIMD connection gets more throughput than AIMD does.
As for fairness, the problems of no fairness (in the sense that the the initial share remains the
same) or fairness on a very slow time scale, do not occur between two connections of different
types (AIMD and MIMD).

The game formulation Consider a competition between a large population of users where a
fraction of them use an AIMD fersion of TCP and another MIMD connection sharing a common
bottleneck link We can now use the above description to define. the structure of the evolution-
ary game. There are many pairwise interactions described through the matrix game of the form
given in Figure 2.11 where H (Hawk) stands for the MIMD TCP and D (Dove) stands for AIMD.
Let the fitness of a player that uses an action i that interacts with a player that plays j be given
as F(i,j) = 60(i,j) — f(i,j) where 6(i, j) is the throughput part corresponding to the share of the
bottleneck capacity that the player receives and f is a disutility for lack of fairness. f(i, j) is zero
except for the case i = j = H; 0(i,j) = 0.5 wheni = j, whereas 6(H,D) =1—-6(D,H) = a
where a is some positive constant smaller than 0.5. Denoting d = 0.5 — f(H, H) we obtain the
fitnesses as given in Figure 2.11.

Player Il

H d 1-a
Pl. 1

D[ a 0.5

Figure 2.11: MIMD (H) versus AIMD (H)

Characterizing the ESS We note that the conditions defining a Generalized Hawk and Dove
game are satisfied. We thus conclude the following;:

e AIMD is never a dominant strategy (i.e. there is no ESS where all the population uses
AIMD). To understand this, we note that if all used AIMD then a shift of a small fraction
of the population to MIMD would give this fraction a larger fitness, since MIMD would
get a larger throughput when interacting with AIMD but it would almost never suffer
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from the fairness problem since encounters between MIMD connections would be quite
rare.

¢ MIMD may, on the other hand, be dominant. This occurs if 4 > a. In other words, if users
did not care much about the fairness problems of MIMD, then its share in the population
could be expected to grow to 1 and AIMD could disappear.

e if d < a then the unique ESS consists of a coexistence between AIMD and MIMD. At ESS,
the fraction using MIMD is given by
_1-2a
P =124

Notes

We have mentioned in the introduction two simplistic approaches for predicting which popu-
lation would dominate. The Intra Population Competition (IAPC) compares a world with only
one type of behavior and compares the corresponding utility; in our case it would amount to
observing that F(D, D) > F(H, H) and thus would wrongly suggest that AIMD would dom-
inate the MIMD and their share would be one, where as we know that this possibility never
occurs

The Inter Population Competition (IRPC) compares only the interactions that involve H
and D and it would predict that MIMD would dominate since it gets better fitness in these
interactions. This prediction is again wrong; indeed, we have seen that both population may
coexist insight of having F(H, D) > F(D, H) provided that d < a.

Delayed replicator dynamics

We introduce here the replicator dynamics which describes the evolution in the population of
the various strategies. In the replicator dynamics, the share of a strategy in the population grows
at a rate equal to the difference between the payoff of that strategy and the average payoff of
the population. More precisely, consider N strategies. Let x be the N dimensional vector whose
ith element x; is the population share of strategy i. Thus we have ) _x; = 1 and x; > 0. Below

1
we denote by J(i, k) the expected payoff (or the fitness) for a player using strategy i when it
encounters a player with strategy k. With some abuse of notation we define [ (i,x) = Y | J(i,j)x;.
j

Then the replicator dynamics is defined as
5i(8) = %K (7, = L] (%) ) = %K (D37 0j) = 1 Y%7 G k) e
i i ik

where K is a positive constant and x;(t) := dx;(t)/dt. Note that the right hand side vanishes
when summing over i. This is compatible with the fact that we study here the share of each
strategy rather than the size of the population that uses each one of the strategies.

In Equation (2.35), the fitness of strategy i at time ¢ has an instantaneous impact on the rate
of growth of the population size that uses it. An alternative more realistic model for replicator
dynamic would have some delay: the fitness acquired at time ¢ will impact the rate of growth T
time later. We then have

%i(t) = x;(t)K <ij(t = D)) = Y% (T(i, )it = T)) (2.35)
i jik
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where K is some positive constant. The delay T represents a time scale much slower than the
physical (propagation and queueing) delays, it is related to the time scale of (i) switching from
the use of one protocol to another (ii) upgrading protocols.

2.3.4 Architecting evolution

We study the choice of two parameters in the replicator dynamics that impact the stability of
the evolution process of protocols: the gain parameter K and the delay T appearing in Equation
(2.35). The standard replicator dynamics (2.35) appearing in the evolutionary game literature is
defined with K = 1. K’s other than one can be interpreted as if the utilities | are multiplied by
a constant. Alternatively, it can be seen as scaling time. The parameter K can thus be used to
accelerate the rate of convergence in (2.35).

The impact of K and T on the stability

We consider below the case of two players and two actions. Define
01 =J(B,A)—]J(AA), & =](AB)—](B,B),

o

5:(51+52, sz

Guidelines for an evolution framework.

For K = 1, it has been shown in (205) that if the delay 7 in (2.35) satisfies T < 6 then the mixed
ESS is asymptotically stable, and if T increases beyond 0 then the ESS becomes unstable.

We make the observation that Equation (2.35) with K is equivalent to Equation (2.35) with all
elements J (i, m) multiply by K. Thus we can use the result of (205) to conclude that the stability
condition for general K is given simply by

7K < 6. (2.36)

This provides us with an important guideline for designing evolutionary protocols. In order
for such a protocol to be scalable to any delay, the product of the adaptation speed parameter
K and delay 7 should be O(1). Thus the larger the delay is, the slower we should react to the
fitness of a strategy being used.

We note that this type of scaling is quite familiar in other networking contexts: the internet
transport protocol TCP has a throughput that scales according to 1/RTT (where RTT is the
round trip delay). This scaling is obtained by a self clocking mechanism based on ACKs that
trigger new transmissions.

2.3.5 Numerical illustrations
Impact of gain parameter

Our first numerical experiment on evolution of protocols studies the behavior of the replicator
dynamics for the case of one delay unit as a function of K: we check the speed of convergence

38



2.3. Evolution of Transport Protocols in Wireless and Wired Networks

and the stability of the replicator dynamics as a function of the gain parameter K. We consider
the following fixed parameters: we took T = 1,6 = 2/3, and let K vary between 0.16 and 15. A
unique mixed ESS exists for these parameters, for which the fraction of the population using H
is 3/4. The resulting trajectories of the population ratio using the first strategy, H, as a function
of time, is given in Fig. 2.14, 2.12, 2.13 . For K = 0.16, we have stability but the convergence
speed is slow. The other extreme is illustrated for K = 15 which is seen to be unstable: it
oscillates rapidly and the amplitude is seen to grow slowly.
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Figure 2.12: Effect of K on stability
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Figure 2.13: Effect of T on stability

Impact of delay

We now keep K constant and evaluate the stability varying the delay between 0.016 and 15
time units. When 7 = 0.016 the system is stable but the rate of convergence to the interior
equilibrium is not fast. For T = 15 the system is unstable, the solution oscillates around the
equilibrium x* = 3/4.
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Figure 2.14: Effect of initial state

Oscillating Solution and dependence on the initial state.

In Figure 2.14 we display an oscillatory behavior of the population ratios as function of time
for two different initial values of x(0) = 0.03 and x(0) = 0.97 with K = 15and 7 = 1. It
corresponds to an unstable regime in which the ESS is not attained. The trajectories are seen
to converge to periodic ones. The limit trajectories look the same and do not depend on the
initial state except for a dependence through the phase. In this unstable regime, more than one
protocol co-exist and the ratio of population sizes using the protocols has oscillations with large
amplitude.

In both figures 2.14 and 2.13, we observe that we have stability when 7K < 477 ~ 12.56. In-
deed, in figure refallfigtau, the parameter T = 1, hence the condition of stability (2.36) becomes
K < 12.56. This actually confirm that using K = 0.16,1,1.56, 12, the system is stable and using
K = 15, the system is unstable. We observe the same behavior when keeping K constant and
varying the delay 7.

2.3.6 Notes

In this section, we have studied evolutionary aspects of congestion control protocols in using
the biological paradigm of evolutionary games. We have studied the questions of whether one
could expect one type of protocol to wipe away another one or whether we may expect proto-
cols to coexist. In the latter case we provided a quantitative characterization of the share that
each protocol could be expected to have in the whole population at equilibrium. We then iden-
tified conditions under which there is a convergence to the equilibrium and obtained examined
the oscillating behavior that occurs when there is no convergence. The conditions that guaran-
tee convergence can be used as guidelines for deployment of new protocols so that the users
upgrades would result in a stable system wide behavior.
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2.4 Multi-class delayed evolutionary game dynamics

In this section we briefly describe delayed evolutionary game dynamics with multi-classes of
players. Consider several classes of large population of players and finitely many pure strate-
gies in each class. Let &€ = {1,2,...,E} be the set of classes. the action set of class e is

={1,2,...,n.}. Denote x(t) = (x°(t)).ce the population profile at time t. The composi-
tion of class e is then describe by x°(t) = [x{(t),..., x} (t)] where x;(t) is fraction of players at
time t with the strategy a in class e. Denote by F; (x(t)) the expected payoff of a user with a in
class e when the population profile is x () at time ¢. Denote 7; the time associate to the strategy

a of class e. The delayed evolutionary game dynamics is given by

%) = ZA x5 (DB (x (1), {x(t = 7§) Jep) (2.37)
be A¢
—xa () bg xp ()" (x(8), {x(t = 75) ep) (2.38)

Delayed Replicator Dynamics with multi-class A fraction of member of a subpopulation
of class e grows when its payoff is greater than the expected average payoff of all the class e in
the population.

%xﬁ(t)Zﬂexi(f) Fo(x(t—13)) — ) ap(OF(x(t— 1)) (2.39)

beAe

Every equilibrium of evolutionary game with delayed payoffs is a rest point of the dynamic
(2.39).

Delayed Brown-von Neuman-Nash Dynamics Denote g}, by the positive part of the excess
payoff of subpopulation a of class e In continuous time, Brown-von Neuman-Nash Dynamics is
given by

o) = pe [a< N Y gl ] (240)

beAe

where ¢5(x(t)) = max |0, Fy(x(t —15)) — Y xj(t)F;(x(t — 75)) | - The equilibria of evolution-
beA°
ary game with delayed payoffs are exactly the rest points of the dynamic (2.40).

Delayed Best Response Dynamics Members of each subpopulation revise their strategy
and choose the best replies BR(x(t)) at the current population state x(t).

T (1) € p (BR(x(0)) — x4(1)) 241)

where BR®(x~¢(t)) = arg max { Y. yFi(x th))}

]/EA .Ae beAe

The equilibria of evolutionary game with delayed payoffs are exactly the rest points of the
dynamic (2.41).
FE(X(t;TS))
e

Delayed Logit dynamics %xﬁ(t) =u
Yipeace
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Imitation by dissatisfaction Users in the population review their strategy and imitate the

better strategy at that time. %xg(t) = ux;(t) Lg xp (£) (ppa(x(t)) — 5 (x())) | where pg,(x(t)) =
c e
g(Fi(x(t—15)), F(x(t—1;)),8(a,b) =1if a > b, otherwise g(a,b) = 0.

Delayed orthogonal projection dynamics The orthogonal projection dynamic is a myopic
adaptive dynamic in which a subpopulation grows when its expected payoff is greater than the

arithmetic average payoff of all the population. jt o(t) = u | Fy(x(t— - — Z Fy(x(t—13) 1
e peae
Delayed ray-projection dynamics %xﬁ(t) =u [Fe( (t—15) Z Fy(x(t—1, ]
beA°
Delayed 6 —Smith dynamics
Tt = 0 T 50 max(O Ei (e~ ) ~ FiCe(t 1)’ )
c e
—uxg(t) ) max(0, Fy(x(t — 1)) — Fi (x(t = 17)))°

be A¢
The equilibria of the evolutionary game with delayed payoffs are exactly the rest points of the
dynamic (2.42).
Delayed target projection dynamics %°(t) = projpy. (FC({x(t — T }x)) — x°(¢)
In figure 2.15 we illustrate the evolution of cooperation with three types in which one can
move from one to another stable equilibrium because of time delays. We conclude that the

delayed evolutionary game dynamics can have unpredictable trajectories even when the non-
delayed dynamics leads to stable points.

Figure 2.15: Moving from equilibrium to another.

Notes

In next chapter we pursue the study of delayed game dynamics and extend this analysis for
evolutionary games with variable number of players in each local interaction. The chapter is
based to our publications in (213; 11; 211; 218; 210).
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Chapter 3

Evolutionary games with random
number of interacting players

The classical evolutionary game formalism is a central mathematical tool developed by biol-
ogists for predicting population dynamics in the context of interaction between populations.
In order to make use of the wealth of tools and theory developed in the biology literature,
many works in the area of computer networks (52; 20; 214) ignore cases where local interactions
between populations involve more than two individuals. This restriction limits the modeling
power of evolutionary games which are not useful in a network operating at heavy load, such
as ad-hoc networks with high density. This motivated us in this chapter to consider more than
two users interacting locally and the interactions can be non-reciprocal.

Our main contributions in this chapter can be summarized in three points:

¢ The first objective of this work is to extend the evolutionary game framework to allow
an arbitrary (possibly random) number of players that are involved in a local interaction
(possibly non-reciprocal interaction);

¢ The second objective of this work is to apply the extended model to access games stud-
ied in (216) which we extend to more than two interacting nodes. In the context of MAC
games, we study the impact of the node distribution in the game area on the equilibrium
stable strategies of the evolutionary game. The interaction between more than two in-
dividuals in a population is a new concept in evolutionary game theory and has a lot
of application in multiple access game in wireless networks. Considering this kind of
games, we use the notion of expected utility as this game is not symmetric, indeed the
number of players with which a given one interacts may vary from one to another; and
also non-reciprocity property. We consider the following parameters in the access game:
transmission cost, collision cost and regret cost. We analyze the impact of these parame-
ters on the probability of successful transmission and give some optimization issues. The
notion of correlated evolutionarily stable state (see Section 3.4) and coordination mechanism
are used to improve the performance(reducing collisions).

¢ The third objective of this work is to apply evolutionary game models to study the inter-
action of numerous mobiles in competition in a wireless environment. The power control
game in wireless networks is a typical non-cooperative game where each mobile decides
about his transmit power in order to optimize its performance. This application of non-
cooperative game theory and tools is studied in several articles (145; 171; 146). The main
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difference in this article is the use of the evolutionary game theory which deals with pop-
ulation dynamics that is well adapted for studying the power control game in dense wire-
less networks. Specifically, we focus our first study in a power control game in a dense
wireless network where each user transmits using orthogonal codes like in W-CDMA.
In the second scenario, we consider also uplink transmissions but inter-cell interferences
like in WiMAX cells deployment. The utility function of each mobile is based on carrier
(signal)-to-interference ratio and pricing scheme proportional to transmitted power. We
provide and predict the evolution of population between two types of behaviors : aggres-
sive (high power) and peaceful (low power). We identify cases in which at ESS, only one
population prevails (ESS in pure strategies) and others, in which an equilibrium between
several population types is obtained. We also provide the conditions of the uniqueness
of ESS. Furthermore, we study different pricing for controlling the evolution of popula-
tion. We introduced the benefit of correlation (BoC) and show that the random access game
with two strategies has a BoC of 100%. In addition, we show that hierarchical solutions and
canonical correlation devices are do not improve the performance the number of strategies
is at least three.

The rest of this chapter is organized as follows. In Section 3.1 and 3.2, we illustrate some
examples of non-reciprocal interactions and limitations of the pairwise interaction approach. In
Section 3.3 we describe a general model of population games with random number of inter-
acting players at each local interaction and study both evolutionary stability and evolutionary
game dynamics. We then study in Section 3.4 a generalized multiple access game with a ran-
dom number of players. In Section 3.5, we present the evolutionary game model to study the
power allocation game in a dense wireless ad hoc network. In Section 3.6, we propose an evo-
lutionary game analysis for the power allocation game in a context of inter-cell interferences
in OFDMA-based WiMax cells. Numerical results of both wireless network architectures are
proposed in each section.

3.1 Reciprocal and non-reciprocal interactions

Consider a population of users. Each individual needs occasionally to take some action. When
doing so, it interacts with the actions of some M (possibly random number of) other individuals.
All players have the same actions available, and same expected utility. We note however that the
actual realizations need not be symmetric. In particular, (i) the number of players with which
a given player interacts may vary from one player to another. (ii) We do not even need the
reciprocity property: if player A interacts with player B, we do not require the converse to hold.
We provide some examples of multiple access games to illustrate this non-reciprocity.

We now model interference control as local interactions between transmitters; for each trans-
mitter there corresponds a receiver. We shall say that a transmitter A is subject to an interaction
(interference) from transmitter B if the transmission from B overlaps that from A, and provided
that the receiver of the transmission from A is within interference range of transmitter B.

3.1.1 Non-reciprocal pairwise interaction

Consider the example depicted at Figure 3.4. It contains 4 sources (circles) and 3 destinations
(squares). A transmission of a source i within a distance 7 of the receiver R, causes interference
to a transmission from a source j # i to receiver R. We see that Source A and Source C cause
no interference to any other transmission but the transmission from A suffers from interference
from source B, and the one from C suffers from the transmission of the top most source (called
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D). Source B and D interfere with each other at their common destination. Thus each of the
four sources suffers interference from a single other source, but except for nodes B and D, the
interference is not reciprocal.

A B C
Figure 3.1: Non-reciprocal pairwise interactions
It is easy to see that in this non-reciprocal pairwise interaction, the following configurations

leads to equilibria:

e A and D transmit at the same time slot. There are 2 successful transmissions if the others
stay quiet.

e A and C transmit at the same time slot. There are 2 successful transmissions if the others
stay quiet.

e B and C transmit at the same time slot. There are 2 successful transmissions if the others
stay quiet

® A,D and C transmit at the same time slot. There is 1 successful transmission (only from
A) if B stay quiet.

* A,B and C transmit at the same time slot. There is 1 successful transmission (only from
C) if D stay quiet.

® C, D transmit at the same time slot. There is 1 successful transmission (only from A) if B
stay quiet.

* B, D transmit at the same time slot. There is no successful transmission in the system at
that time.

3.1.2 Non-reciprocal interactions between groups three players

In Figure 3.2 there are four sources and only two destinations. Node A does not cause any
interference to the other nodes but suffers interference from nodes B and D. Nodes B, C, D
interfere with each other. This is a situation in which each mobile is involved in interference
from two other mobiles but again the interference is not reciprocal.

The following configurations leads to equilibria:

e A and C transmit at the same time slot. There are 2 successful transmissions if the others
stay quiet. This is a global optimum.

¢ Only B transmits. There is one successful transmissions if the others stay quiet.
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A B C

Figure 3.2: Non-reciprocal interaction between groups three players

® Only D transmits. There is one successful transmissions if the others stay quiet.

e Band D transmit at the same time slot. There is no successful transmissions.

3.1.3 Interactions between random number of players

In this subsection the number of interfering nodes is not fixed. The mobile A suffers interference
from 2 nodes, B and D suffer interference from a single other node and C does not suffer (and
does not cause) interference.

o O (o
A B C

Figure 3.3: Interactions between a random number of players

The following configurations leads to equilibria:

e A and C transmit at the same time slot. There are 2 successful transmissions if the others
stay quiet. This is a global optimum.

e Band C transmit at the same time slot. There are 2 successful transmissions if the mobiles
A and D stay quiet. This is a global optimum.

e B and C transmit at the same time slot. There are 2 successful transmissions if the others
stay quiet. This is a global optimum.
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3.1. Reciprocal and non-reciprocal interactions

e D and C transmit at the same time slot. There are 2 successful transmissions if the others
mobiles A and B stay quiet. This is a global optimum.

Note that if D or B moves from its position. The mobile A can play the role of C is this analysis
and a new game between B or D and C will be played.

All examples exhibit asymmetric realizations and non-reciprocity. We next show how such
a situation can still be considered as symmetric (due to the fact that we consider distributions
of nodes rather than realizations). Assume that the location of the transmitters follow a Poisson
distribution with parameter A over the two dimensional plane. Consider an arbitrary user A.
Let r be the interference range. Then the number K + 1 of transmitters within the interference
range of the receiver of A has a Poisson distribution with parameter A7rr? /2. Since this holds
for any node, the game is considered to be symmetric. The reason that the distribution is taken
into account rather than the realization is that we shall assume that the actions of players will
be taken before knowing the realization.

3.1.4 Spatial non-reciprocal random access games

We assume that all sources (players) have the same actions set (but their decisions can be differ-
ent). The number of transmitters with which a given transmitter interacts may vary from one
transmitter to another. We do not even need the reciprocity property: if transmitter TA inter-
acts with transmitter TB, we do not require the converse to hold. We provide some example of
multiple access and interference control to illustrate this non-reciprocity.

We consider local interactions between transmitters; for each transmitter there corresponds
a receiver. We shall say that a transmitter TA is subject to an interaction (interference) from
transmitter TB if the transmission from TB overlaps that from TA, and provided that the receiver
of the transmission from TA is within interference range of transmitter TB. Consider the example de-
picted in Figure 3.4. It contains 3 receivers or destinations represented by squares, with range
j\/j, j =1,2,3. A transmission of a source i within a distance r of the receiver Rj, causes inter-
ference to a transmission from a source j # i to receiver Rj but also i causes interference to any
transmitter located in the an intersection range of coverage (the destinations of i and j can be
different). We see that sources in area A1 := N7\ (A12 U A13 U A123) cause no interference to
any transmitter from A12 U A13 U A123 transmitting to R2 or R3. The transmitters located in
area Al cause no interference to any transmitter located in areas A2 or A3. but the transmission
from sources in A1 suffers from interference from source located in A12, A13, A123. The sources
in Al interfere with each other at their common destination R1. Thus, the interference is not re-
ciprocal. In term of games, a transmitter in areas A12 U A13 U A23 U A123 play simultaneous
several one-shot games with a unidimensional action (transmit or not) and receives a vector of
payoff. Only the payoff obtained at the receiver in which he transmits can be non-zero.

Analysis of equilibria and optima

We consider arbitrary number of sources in each area. Let 7;; be the cardinal of Aij and n13 be
the cardinal of A123. Denote by r; := ny + n12 + 113 + 1123 the number of transmitters located
in N1 = A12U A13 U A1 U A123 (the total number of transmitters covered by receiver R1.
Similarly, ry := 1y + 11y + np3 + 1123, 13 := n3 + 113 + 13 + n123. A strategy profile is a (Nash)
equilibrium if no source from any area can unilaterally deviate and improve its probability of
success.

Equilibria and Pareto optima
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Figure 3.4: Non-reciprocal interference control

Consider the following configurations:
C3 Equilibria with three successful transmissions at the same slot:

— From each area A1, A2, A3, only one source transmits: only one source from A1, one
from A2, one from A3 transmit and others stay quiet. These configurations are equi-
libria. There are three successful transmissions. Any permutation of the 71 sources in
A1l, ny sources in A2 and n3 sources in A3 when keeping the others sources in areas
A12, A13, A23, A123 stay quiet lead a pure strategy equilibria that are also Pareto op-
tima. They are global optima (social welfare) in the sense that the total sum of payoffs
is maximized (one can have at most three successful transmissions at the slot).

C2 Equilibria with two successful transmissions at the same slot:

— Only one source located in A12 transmits, one source from A3 transmits and the
others stay quiet.

— Only one source located in A13 transmits, one source from A2 transmits and the
others stay quiet. There are two successful transmissions.

— Only one source located in A23 transmits, one source from Al transmits and the
others stay quiet.

C1 Equilibria with one successful transmission at the same slot:

— Only one source located in A123 transmits and all the others sources stay quiet. There
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is one successful transmission in all the three receivers. Since this source is located at
the intersection between N7, A and N, there is interference to any transmission at
any receiver. By permutation and selection of one source of the 71153 sources located
A123, we obtain the others equilibria at this configuration. These equilibria are not
global optima.

CO At least two sources from each neighborhood N;, j = 1,2,3 transmit and the others play
any mixed strategies. Hence, there are infinite number of equilibria of this type. These
equilibria are not Pareto optima because each source gets zero which is Pareto dominated
by the configurations of type C1 — C3.

Notice that if there is no pairwise intersections between the neighborhoods Nj, j = 1,2,3,
(the number 11y, 11123, 1123, 1113 are null) then the interactions becomes reciprocal (if source 7 in-
terferes with source j then source j interferes with source i) and the games in N7, N,, N3 can be
analyzed separately.

Notes

This model can be easily extended to finitely many intersecting neighborhoods. See Chapters 4
and 6.

3.2 Why random number of players?

The classical evolutionary game formalism is a central mathematical tool developed by biolo-
gists for predicting population dynamics in the context of interaction between populations. In
order to make use of the wealth of tools and theory developed in the biology literature, many
works in the area of computer networks (88; 20; 52; 214) ignore cases where local interactions
between populations involve more than two individuals. This restriction limits the modeling
power of evolutionary games which are not useful in a network operating at heavy load, such
as ad-hoc networks with high density. This motivated us to consider a random number of users
interacting locally.

We model and study interactions in wireless networks using the theory of evolutionary
games which we extend to cover a random number of players. We study access games within
a large population of mobiles that interfere with each other through many local interactions.
Each local interaction involves a random number of mobiles. The games are not necessarily
reciprocal as the set of mobiles causing interference to a given mobile may differ from the set
of those suffering from its interference. We then apply evolutionary games to non-cooperative
uplink power control in wireless networks. Specifically, we focus our study in a power con-
trol in W-CDMA and WiMAX wireless systems. We study competitive power control within a
large population of mobiles that interfere with each other through many local interactions. We
show how the evolution dynamics, the equilibrium and the evolutionary stability behavior are
influenced by the characteristics of the wireless channel and pricing characteristics.

3.3 Model and notations

We describe in this part notations of our model.

® There is a large population of users.
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Chapter 3. Evolutionary games with random number of interacting players

¢ We assume that there are finite number of pure strategies in each population. Each mem-
ber of the population chooses from the same set of strategies A = {1,2,...,N}.

e Let Mix = A(A) := {(xa)aeua | xa >0, Z xs = 1} the set of probability distributions
acA
over the N strategies. It is also interpreted as the set of distributions of strategies among

the population, where x, represents of proportion of users choosing the strategy a. A
distribution x is sometime called the "state" or "profile" of the population. It can also be
interpreted as a strategy. M can be interpreted as the set of mixed strategies of a user.

e The number of opponents M of a user is a random variable in the finite set {0, 1,...}. In the
bounded case, we will denote by kmax the maximum number of opponents interacting
simultaneously with a user. This value depends on the node density and the transmission
range. When making a choice of a strategy, a player knows the distribution of M but not
its realization.

¢ The payoff of all players functions (identical for each member of the population) of the
player’s own behavior and opponents’ behavior. Each user’s payoff depends on oppo-
nents’ behavior through the distribution of opponents’ choices and of their number. The
expected payoff of a user playing strategy j when the state of the population is x, is given
by
fa(x) =Y P(K=kuc(a,x,...,x),ac A
k>0

where uy is the payoff function given that the number of opponents is k. Although the
payoffs are symmetric, the actual interference or interactions between two players that
use the same strategy need not be the same, allowing for non-reciprocal behavior. The
reason is that the latter is a property of the random realization whereas the actual payoff
already averages over the randomness related to the interactions, the number of interfer-
ing players, the topology etc.

¢ The game is played many times.
Theorem 3.3.1 (Existence of equilibrium). For any distribution of random number K of players that
interact locally such that the expected payoff is continuous in the simplex (or product of simplexes for
multipopulation case), the evolutionary game with random number of interacting players has at least one
equilibrium state.

Proof. We show that the game has a symmetric Nash equilibrium. We first remark that the
generating function of K is continuous in (0,1). Thus, F is lower semi-continuous in A(A)
(which is a non-empty, convex and compact subset of Euclidean space R"1). The existence of
symmetric Nash equilibrium in mixed strategies follows from Kakutani fixed point theorem or
from the existence of solutions of the following variational inequalities

findx € Ay st ) (xp —muty) fy(x) >0, V mut
beP

3.4 Slotted Aloha

Multiple Access Game introduces the problem of medium access. We assume that mobiles
are randomly placed over a plane. All mobiles use the same fixed transmission range of r.
The channel is ideal for transmission and all errors are due to collision. A mobile decides to
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transmit a packet or not to transmit to a receiver when they are within transmission range
of each other. Interference occurs as in the Aloha protocol: if more than one neighbors of a
receiver transmit a packet at the same time then there is a collision. The Multiple Access Game
is a nonzero-sum game, the mobiles have to share a common resource, the wireless medium. In
this game, the parameter y represents the probability that a mobile has its receiver R(i) within
its range. When a mobile i transmits to R(7), all mobiles within a circle of radius r centered at
R(i) cause interference to the node i for its transmission to R(i). This means that more than one
transmission within a distance r of the receiver in the same slot cause a collision and the loss of
mobile’s i packet at R(7).

Each of the mobiles has two possible strategies: either to transmit (T) or to stay quiet (S). If
mobile i transmits a packet, it incurs a transmission cost of § > 0. The packet transmission is
successful if the other users don’t transmit (stays quiet) in that given time slot, otherwise there
is a collision and the corresponding cost is A > 0. If there is no collision, user i gets a reward
of V from the successful packet transmission. We suppose that the reward V is greater than the
cost of transmission 6. When all users stay quiet, they have to pay a regret cost «. If x = 0 the
game is called degenerate multiple access game. Figure 3.27 represents an example of interaction
of three nodes. The node 1 chooses a row, node 2 chooses a column and node 3 an array. The
ESS corresponding to any number of nodes! of this game is given in theorem 3.4.1.

T S T S
(739/*39/*39) (73910/*39) T (*Bg,*Bg,O) (V*&,0,0)
(0, —Bg, —Bg) 0,0,V —9) S| (0,V—=4,0) | (—x,—K,—x)

Wi

Figure 3.5: Multiple access game with three nodes. By = A+ ¢

Let A := {T,S} be the set of pure strategies. An equivalent interpretation of strategies is
obtained by assuming that individuals choose pure strategies and then the probability distri-
bution represents the fraction of individuals in the population that choose each strategy. We
denote by s (resp. 1 — s) the population share of strategy T (resp. S). The payoff obtained by
a node with k opponents when it plays T is ux(T,s) = (—A — ) (1 —nx) + (V — 6)n where
k== (1 —35)X, and the node-mutant receives u(S,s) = —x(1 — s)* when it stays quiet. The
expected payoff of an anonymous transmitter node-mutant is given

frls) = u YL P(K = ku(Ts)
k>0

u <—(A+5)+(V+A) Y P(K=k) (1—s)k>

k>0
= —u(A+0) + u(V +8)Gk(1—s).

where Gy is the generating function of K. Analogously, we have

s):=p ) P(K=ku(S,s) = —yKZ(l—s)k]P(IC:k).
k=0 k>0

The expected payoff of any individual in the population where s is the proportion of mobiles
which transmit, is given by: sfr(s) + (1 —s) fs(s).

We next introduce two alternative information scenario that have an impact on the decision
making. In the first case, a mobile does not know whether there are zero or more other mobiles

!The one-shot game with 7 nodes has 2" — 1 Nash equilibria and a unique ESS.
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Chapter 3. Evolutionary games with random number of interacting players

in a given local interaction game about to be played. In the second case the mobile has this
information, and consequently he transmits with probability one in case no other potential in-
terferers are present. In addition to studying these two cases we shall also consider a third case
called the "massively dense" ad-hoc network in which, whenever a mobile participates wishes
to transmit, there is at least one other mobile that is involved in the local interaction game.

o
We denote a# := —————, which represents the ratio between the collision cost —A — ¢
V4+A+x

(cost when there is a collision during a transmission) and the difference between global cost
perceived by a mobile —A — § — « (collision and regret) and the benefit V — ¢ (reward minus
transmission cost). When the collision cost A becomes high, the value « converges to one and
when the reward or regret cost becomes high, the value « is close to zero.

Case 1: Aloha without sensing

A transmitter does not know if there are other transmitters at the range of its receiver. Then,
even when it is the only transmitter, it has to decide to transmit or not.

A+6 , .
Theorem 3.4;. ZH’(IC =0) < Viatr «, then the game has a unique ESS s] given by
* — + k
51 :(P l(m)ﬂ)hﬂ?@(]): Sl—)kgé)lp(,c:k)(l—s) .
. s . . . A+9
Proof. A mixed equilibrium s is characterized by fr(s) = fs(s) ie ¢(s) = VIiATr The
function ¢ is continuous and strictly decreasing monotone on (0,1) with ¢(1) = P(K = 0)

and ¢(0) = 1. Then the equation ¢(s) = VAi—giK has a unique solution in the interval

(P(X = 0),1). One has, f(s,y) — f(mut,y) = u(V+ A+ x)(s — mut) (¢(y) — ¢(s)). Since

s —emut — (1 —€)s = e(s —mut), fory = emut + (1 —€)sonehas Y (xj — mutj)fi(y) > 0
je{T.S}

(because ¢ is strictly decreasing continuous function) for all mut # s. This completes the

proof. O

When a mobile is never alone in his interference area, i.e. P(K = 0) = 0; the condition « > 0
is satisfied.

Case 2: Aloha with sensing

A mobile knows when it is the only transmitter at the range of its receiver, and when it is it will
thus transmit with probability one. We can say then that the action set is T whenever a user has
opponents in a local interaction.

Theorem 3.4.2. An anonymous user without opponents receives the fitness fo = V — 0. If P(K =

A+6 , .y « 1 (A+0+xP(K=0)
0) < VA then the game has a unique ESS s; given by s5 = ¢ < ViATr where
¢:s— Y P(K=k) (1-s).
k>0
Proof. The proof is similar as in theorem 3.4.1. O
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Case 3: Massively Dense

In this case, we take into account only local interactions between users. Then, in this case,
mobiles are never alone to transmit during a slot and we have 2 P(K=k)=1.
k>1

Theorem 3.4.3. The game has always an unique ESS which is solution of the following equation
Y P(K=k)(1-s)f=u
k>1

The proof is similar as in theorem 3.4.1 using the monotocity of g.
Proposition 3.4.3.1. The ESS given in theorems 3.4.1,3.4.2,3.4.3 is asymptotically stable in the repli-
cator dynamics without delays for all non-trivial initial state (s ¢ {0,1}).

Proof. The replicator dynamics is given by

%S(f) = (V+A+x)s(t) (1= s(8))(¢(s(8)) — ).

The function ¢ is decreasing on (0, 1) implies that the derivative of the function s(1 —s)(¢(s) —
«) at the ESS is negative. These means that the dynamic is competitive. Hence, the ESS is asymp-
totically stable. O

3.4.4 ESS and nodes distribution

In this subsection, we consider different nodes distributions. We study the existence and the
uniqueness of ESS in the different nodes distributions. First one, we assume that all mobiles
have the same number of neighbors n — 1, i.e,, P(KX = j) = J,_1(j) and seconde one, we
assume that nodes are randomly distributed on a plan following a Poisson point process with
density A.

Arbitrary number of opponent nodes

In this part, we suppose that the population of nodes is composed with many local interaction
between n > 2 nodes. Let A := {T,S} the set of strategies and assume that the strategy T has
a delay 77 and the strategy S has the delay 7s. The payoff of a player using the action a; € A
against the other players when they use the multi-strategy a_; = (ay,...,4,-1,ai41,...,4,) is
given by U;(a).

Each user plays the n—player following game I', = (N, A, (U;);cpr) where
¢ AN is the set of users (nodes) and the cardinal of V is 1,

¢ A the set of pure actions (the same for every user),

e for every user i in V, the payoff function U; : A" — R is given by

V-6 if ai:Tanda]-:S,Vj#i
0 if ai:Sand{j€N|aj:T}21
—A-¢ if g;=Tand{jeN |a;=T}>2
-k if aj=SVjeN
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Let s be the proportion of nodes in the population using the strategy T. Then x = (s,1 —s) is
the state of the population. Let A(A) := {sT + (1 —5)S | 0 < s < 1} the set of mixed strategies.
The average payoff is

flrx) = ps[(=a=0) (1= (1 =s)"1) 4 (V=0) (1=5)""| —ux(1-9)"

It is not difficult to see that the one-shot game I';; has 2" —1 Nash equilibrium, n of them are
optimal in Pareto sense?:

e If only one node transmit and the others stay quiet, then the node which transmit gets the
payoff V — ¢ and the others receive nothing and has no cost. This configuration is an
equilibrium .

¢ There are exactly n pure equilibria and all these pure equilibria are Pareto optimal.

* k(1 < k < n—1) of the n nodes choose to stay quiet and the n — k others are active
and play the optimal mixed strategy in the game I';,_ : (1 — , ocnf}H) where a :=

n—2
%. Thus, there are exactly k; (}) = 2" — (n + 2) partially mixed Nash equilibria.

® The game has a unique strictly mixed Nash equilibrium given by (1 — i , txﬁ)

¢ the allocation of payoff obtained in these (partially or completely) mixed strategy are not
Pareto optimal.

Note that the first interference scenario described in the previous section holds here because
the number of interferes is fixed and is equal to # — 1. Then from Theorem 3.4.1 with the function

¢(s) = (1—5)"", the ESS exists and is uniquely defined by s* = 1 — T,
This result generalizes the ESS in the two-player case that we have shown in (216) that when

there are pairing local interaction in a single population, the completely mixed (Nash) equilib-
rium of the two nodes stage game I'; is an ESS.

Optimization of the total throughput

We assume here that all mobile has the same number of opponents, that is 7 — 1. We look for
the probability of success that can be achieved in a local interaction depending on the Dirac
distribution and also cost parameters. At the equilibrium point, the probability of success of a
node is given by s*(1 — s*)" ! and the total probability to have a successful transmission in a
local interaction (total throughput) is given by

1

Psyec(a, n) = nps™ (1 — s*)”_1 =np(l —an1)a, (3.1)

where p is the probability that a mobile has a receiver in its range. The probability to have

a successful transmission Psyec(a, 1) = nu(l — i Ja goes to —palog(a) when the number
of nodes goes to infinity. Hence, when # is large, the maximum total throughput of a local
interaction is obtained when « = 1/e and is closed to y/e. The optimal total throughput is

2 An allocation of payoffs is Pareto optimal or Pareto efficiency if there is no other allocation that makes every node
at least as well off and at least one node strictly better off.
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obtained when a* = (1 — %)”*1 and the corresponding throughput is Psycc(a®,n) = (1 —
1)n41 _ H

n e

In Figure 3.10 we observe the total throughput depending on the number of interferes .
The parameters considered are y = 0.8 and « = 1/3. We denote that the total throughput is
increasing in that case with the number of interferes which it seems non intuitive. The reason
is that the number of transmitted mobiles at the ESS, i.e. s*, is exponentially decreasing with
n. Another important result is that it may have a finite number of interferers that maximize
the total throughput like in figures 3.7(x = 0.2). When the ratio « is very small « = 0.05 the
probability of success is decreasing in n as shown in Fig. 3.6. In Fig. 3.11 we represent the
probability of success Psycc(, 1) as a function « for several values of n.
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Figure 3.6: Impact of n in the probability of success in Dirac distribution for « = 0.05
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Figure 3.7: Impact of n in the probability of success in Dirac distribution for « = 0.2.

In figure 3.11, we observe the total throughput for different value of n and applying the
result of the previous proposition, we obtain the optimal total throughput depending on «.

Impact of the time delays Now, we study the effect of the time delays on the convergence of
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Probability of success

Number of users

Figure 3.8: Impact of n in the probability of success in Dirac distribution.
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Figure 3.10: Impact of n in the probability of success in Dirac distribution for « = 1/3.

replicator dynamics to the evolutionarily stable states in which each pure strategy is associated
with its own delay. Let 77 (resp. Ts) be the time delay of the strategy (T) (resp. (S)). The
delayed replicator equation becomes

$(t) = us(t)(1—s(t)) [fr(s(t —r)) — fs(s(t — 75))] (3.2)
where fr(s(t)) = —u(A + 6) (1 - (1fs(t))”*1) +u(V=38)(1—s(t)"" and fs(s(t)) =

—ux (1—s(t))" 1.
In order to study the asymptotically stability of the replicator dynamics (3.2) around the
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Figure 3.11: Probability of success in Dirac distribution.

A+6

V+A+x
delay differential equation

unique ESSs] = 1 — ( )ﬁ, we linearize (3.2) at s]. We obtain the following linear

2(t) = —pu(n —1)s(1—8)" L ((V+A)z(t — 17) + x2(t — T5)) (3.3)

where z(t) = s(t) — s7. The following theorem gives a sufficient conditions of stability of (3.3)
at zero.
Theorem 3.4.5. Suppose at least one of the following conditions holds

1

o (V+A)Tr +x75 < CE

V4+A—x
e V+A d (V+A
+A>xand (V+ )TT<(nfl)s(l—s)”—ly(V+A+K)
—V—-A+x

e V+A<xand k15 <

(n—1)s(1—s)" 1u(V+A+x)
Then the ESS s is asymptotically stable.

A proof of the theorem 3.4.5 can be obtained using theorem 3 in (214) applying to equation
(3.3).

A necessary and sufficient condition of stability of (3.3) at zero when delays are symmetric
is given in theorem 3.4.6.
Theorem 3.4.6 (symmetric delay). Suppose that T = Ts = T, then, the ESS s] is asymptotically
stable if and only if
s

TS 2(n—1pus;(1—s3)""Y(V+A+x)

The proof uses the following well known lemma (see (215) and the references therein).
Lemma 3.4.6.1. The trivial solution of the linear delay differential equation

Z(t) = —az(t—1), T, >0

is asymptotically stable if and only if 2at < 7.
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Numerical solutions The numerical solutions given figure 3.12 are obtained when the ran-

1
dom variable K is a Dirac 5{n—1}- We took 1 = 4 = kmax, A = 1= 0,V = 1. The initial condi-

tion is 0.02 and the delays 71 and 75 between 0.02 and 7. For the small delays: 7 = 0.02, 75 =
0.02 and 71 = 3, 75 = 2 respectively, the system is stable. For the delay 7y = 7 and 75 = 5, the
system is unstable and the proportion of transmitters in the cell oscillates around the ESS.

1

== 1.=0.02,1=0.02
—_—T 3,15—2
- = 71575
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0 10 20 30 40 50 60

K=Dirac time t

Figure 3.12: Delay effect in Dirac Distribution.

Poisson distribution

We consider that nodes are distributed over a plan following a Poisson distribution with density
A. The probability that a node has k neighbors is given by the following distribution.

2\k 2\k—1
Casesland 2: P(K =k) = (/\7;; ) e M7, k > 0. Case 3P(K=k) = %e_/\mz, k>1.

Considering those node distributions and from previous theorems, the unique ESS s* for all
cases, is solution of the following equation :

AT gy for case 1

P(K =0
e A2 + % for case 2
(1— 53)67/\”? S3 — g for case 3

Thus we obtain the following equilibria in the different scenario:

1 = _ 1
s; = log (tx)»mz) ,55 = log ((a—i— %) Mrrz)

LambertW (Artr2ae)™?)
Artr? ’

where LambertW (s) is the LambertW function which is the inverse function of f(w) = we®.

ands; =1—

Optimization of the total throughput in Poisson distribution We look for the probability
of success that can be achieved in a local interaction depending on distribution parameters and
also cost parameters. We consider the Poisson distribution with parameters A and r.
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The probability to have a successful transmission in a local interaction (total throughput) is
given by different equation depending on the scenario. In the case 1 we have:

_ * KP(K = k s\k __ * k(Aan)k x\k
Psycc(a, A) —ﬂslkgé) P(K =k)(1-s7) —.”51]§0 Il (1—57)

~ usi (1 —s))Amra,

In the case 2, we have: Pgec(&,A) =~ psy(1—s5 ))tmfzzi. We derive immediately the following
result:
Proposition 3.4.6.2. The maximum total throughput under poisson distribution is attained when o =
A7) in the case 1 (resp. & = " A7) in the case 2) where h is one of the two functions defined by
—(142A7r?) £ /1 + 4(Amr2)2
> .

(A1) € lRi —

2\k—1
In the case 3, we have:Pycc(2,A) = ps3 Y kP(K = k)(1 —s3)F = usj ¥ k%(l —
k>1 k>1 (k—1)!
s5)F ~ pasy(1+ Amr? (1 —s3)).
Proposition 3.4.6.3. There exists a unique w3 in which the total throughput is maximum when « = a3.

The a3 is given by a3 = (1 — s)e*/\mzs where s is the unique solution in [0, 1] of the following equation
1+9—5(2457+7%) +s*(4y+29%) — 9% =0

oP,
Proof. The derivative of the function H := % s given by

H(s)=(1+7—-s2+5y+ 'yz) + 52(47 + 272) — 5372)3*75.

We prove that the above function is strictly decreasing on [0, 1]. For that, it is sufficient to study
the following function

G(s) =147 —s(2+57+7%) + 52 (47 +29%) — o9~

We have a%is) is given by
G (s)

= = —(2+57+7°) +25(47 +27%) - 3%

It is easy to show that the above function is always negative. Since H(0) = 14y > 0 and
H(1) = —e~ 7 < 0 then the function H is positive for s € [0,5) and is negative for s € (5,1]
where 5 is the solution of the equation G(s) = 0. Since s* is decreasing function on «, we
conclude that function Py, is positive if s € [0,5) and is negative s € (5,1]. Since the optimal

2~
of function Py is attained at w = (1 —5)e " 0

The probability of success at the ESS in poisson distribution is represented in figures 3.13
and 3.14. We observe in particular case that when the number of interferes increases, i.e. the
rate A in the case of the Poisson distribution, the total throughput increases.

In the figures 3.15 and 3.16, we describe numerical application of our evolutionary game

model with Poisson distribution of nodes under the replicator dynamics. We took n = 4 =

kmax, A = i =6 = x,A = 1and V = 1. The initial condition in all these figures is 0.02. In
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Figure 3.13: Probability of success in Poisson distribution (cases 1,2).

04 T
— =09
—+ A=15
- ]
0351 H
- A5
— - =10
031 S— b
@
8
8 0251 B
S
3
s
z
5 o02F B
E
g
8
a
9ok B
g
g f
o1f f B
i
0051 B
. . . . . . . . .
01 02 03 04 05 06 07 038 09

Figure 3.14: Probability of success in Poisson distribution (case 3).
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Figure 3.15: Evolution of the fraction of transmitters varying the density parameter A.
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the figure 3.15 we compare the evolution of the fraction of transmitters varying the parameter
of density A between 0.1 and 5 for the case 1, 2 and 3 respectively. We observe that we have
stability for all cases. In figure 3.16 represents the impact of the parameter u on the velocity of
the system. We took u between 0.1 and 0.5 without delay. We observe that we have stability but
the convergence speed becomes slow when y decreases.

0.8

0.7

0.6

05

@ case 1: p=0.1
@ case2:p=0.1
m—case 3: u=0.1
—— case 1 p=05 ||
—w#— case 2: u=0.5
case 3: =05
T

. . . . .
0 20 40 60 80 100 120 140
time t

Figure 3.16: Impact of y on the velocity of the replicator dynamics without delay

=0~ case 1: A=0.5

4 case 2: A\=0.5

— case 3:A=0.5

—— casel \=5

—< case 2: \=5
case 3: A=5
T

L L L L
10 20 30 40 50 60
time t

Figure 3.17: Evolution of transmitters by varying the density parameter A.

Now, we study the effect of the time delays on the convergence of replicator dynamics to
the evolutionarily stable states in which each pure strategy is associated with its own delay in
Poisson distribution. The replicator dynamics becomes

s(t) = pus()(1 = s(8)) [fr(s(t — 1)) — fs(s(t — 75))] 54

where fr(s(t)) :== u (—(A +0)+(V+ A)e_Amzs(t)> and fs(s(t)) := —;uce_/\mzs(t) in the case
LIn order to study the asymptotically stability of the replicator dynamics (3.4) around the

unique ESS, we linearize (3.4) ats* = s]. We obtain the following linear delay differential equa-
tion

y(t) = —er((V + A)y(t = 1) +xy(t — 75))
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fraction of transmitters s(t)

@ 1,=0.027,=002

* = 3“5:2

. . . . . . . h
0 10 20 30 40 50 60 70 80 90 100
A=0.1, r=1 time t

Figure 3.18: Impact of the time delay on replicator dynamics (case 1).

where ¢1 1= us*(1 —s")a (1 +s5%(1— s*)/\mz) ,and y(t) = s(t) — s*. The following theorem
give sufficient conditions of stability of (3.5) at zero.

Theorem 3.4.7 (see (214)). Suppose at least one of the following conditions holds

(i) (V + A)TT + kTg < 0,4,

} (V+A—x)8,
V4+A d (V4+A —
(i) V+A>xand (V+ )(TT< V+?+K ,
-V -A+x)6, 1
V+A d ~————— where 0, := Th
() V44 < xand k75 < ViAtr et $* (1 —s*)pa (1 +s%(1 — s*)Amr?) e

the ESS s is asymptotically stable.

A necessary and sufficient condition of stability of (3.5) at zero when delays are symmetric
is given in theorem 3.4.8.
Theorem 3.4.8 (symmetric delay). Suppose that Tt = 15 = . Then, the ESS s* is asymptotically
stable if and only if

7T

rs 25%(1 = s*)ua (1 + (1 — s*)Amr?) (V + A+ k)

The fraction of transmitters in the population is represented in figure 3.18 for A = 0.5 and
r = 1. The delays 71 and 75 are between 0.02 and 7. The system is stable for 77 = 75 = 0.02
or T = 3,75 = 2. For 77 = 7 and 75 = 5 the system is unstable. We display an oscillatory
behavior of the population as function of time. The trajectory are seen to converge to periodic
ones. All turn out to confirm the stability condition that we obtained in theorem 3.4.7. In
the figure 3.17 we compare evolution of the fraction of transmitters varying the parameter of
density A between 0.1 and 5 for the case 1, 2 and 3 respectively. In this figure, the time delays
are respectively 3 and 2. Note that in this figure the equilibrium point is decreasing function in
the density parameter A. Indeed, when the density of nodes increases, the number of mobiles
share a receiver increases. To avoid collision, the nodes decrease the probability of transmission.
We observe also that for A = 5, we have stability but the convergence speed is slow than for
A =01
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3.4.9 Coordination mechanisms to reduce collisions

In this subsection we focus on the concept of correlated evolutionarily stable states (CESS) in access
games. A correlated equilibrium is introduced by Aumann (32) in 1974 and can be interpreted
as a distribution of actions given to the mobiles by some referee(which can be the base station,
the receiver) before to play each local game. For more details on correlated equilibrium, we
refer the reader to (32; 33; 125). As in (125), we use the concept of correlated equilibrium from
the perspective of bounded rationality.

We define a probability space (Q, 20, IP”) which generates signals on which the nodes can

condition their strategic choices where Q) = A". The set () is partitioned as follows I’(a) :=
{as's?...si 71T s |l € Al # j}, U == {I/(a), a € A}. then, I/ has exactly |A| = 2
elements which are information sets of node j € N'. We define an assignment function(called also
rule) profile « = (a',...,4") as a mapping from the set of states () to mixed strategies set A(.A).
For all j, the assignment function of the node j, a/ must satisfy :

if for some w, o/ (w) ='s, then o/ (w') =5, forall w’ € I/(s).

That is, for each element w € I/, node j cannot distinguish states that are in the same infor-
mation set. We denote the set of all pure assignment functions by AF : {g|g: A — A}
Thus, when a node chooses an assignment function « and when he receives the signal w from

the referee, he will choose the mixed action a(w). We use a(s/|w) to denote the probability
assigned on s/ under this mixed action a(w). Then a(w) = [a(s!|w), ..., a(s"|w)] € A(S).

Given a referee (Q),IP"), we define the identity assignment function as a™¥"(s/|w) = 1 if
projl (w) = s/ where proji(w) denotes the j—th element of the signal w and «’®"(s/|w) = 0 for
all w such that proj/ (w) # ¢'.

If each node use the identity assignment then, the resulting probability distribution of ac-
tions profile actually played will be IP”, the same as the probability distribution of actions rec-

ommended by the referee. But when nodes use other assignments, a different distribution may
result.

Given an assignment profile « and a probability distribution IP” over A", the expected payoff
is given by

f(w) =) Pllw) ) u'(a) T a(d|w)

wen a=(al,...,a") € A" jeEN
= Y, w@) )Y P(w) []a@w) = Y,  u"(a)Qu(a)
a=(al,...,a")e A" wen jeN a=(al,...,.a")€A"

where Qu(a) = ) P"(w) [ a(a/|w). We say that two assignment functions profile « and
wen JEN

are equivalent if they induce the same value Q, = Q

Proposition 3.4.9.1. Suppose that P" (a) = P" (o (a)) for all permutation o (the distribution P" is

said symmetric). If an assignment profile B is equivalent to a™*" then Qgp(a) = P"(a), foralla € A"
Proof. This is because Q isx(a) = P"(a), Va € A". O

Now, suppose a small group of mutants appears. These mutants use a mutational assign-

ment function a™. which is not equivalent to the identical assignment function &, but they
cannot change the referee recommendation. Let € be the portion of the population which are

mutants (who use «’,) and 1 — e portion of the population are non-mutants who use ", At
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each time, n nodes are randomly chosen to play the strategic game I';,. In playing the game, the
nodes have the same referee (QQ, P").

A probability distribution IP" over A" is an CESS if non-mutants with identity assignment
function perform better than mutants with assignment functions that are not equivalent to the
identical assignment function.

Definition 3.4.9.2. A CESS P" is a symmetric distribution probability over A" such that for every
assignment function o™ nonequivalent to the identical assignment function o™, there exists some
€y > 0 such that

F' (o', ea™ 4 (1 — €)a™®™) > F'(a™, e’ + (1 — €)a™®™) (3.5)

forall e € (0,€e,m) where F"(B,u) = f"(B,, ..., &)

Proposition 3.4.9.3. If s is an ESS then the product measure s*") given by s*") (a) = 11 sl(a)isa
JEN

CESS.

Proof. Tt is easy to see that s*(") is a probability measure on .A". Since s is an ESS, (s, ...,s) €

A(A)"is a Nash equilibrium of the n—player gameie Y u"(a) [[s/(a/) > Y u"(bea_y) ] (@)=
ac A" JEN acA" jeN\{k}

0, Vb, € A. This means that the product probability measure s*" is an CESS. O

Our principal motivation to study CESS is that, in general the expected payoff obtained in
ESS can be improved by CESS distribution (see the example depicted in Fig. 3.19). Non-ESS can
be CESS as shown in the following example.

Examples 3.4.9.4. Consider the following matrix game

S T S T
T(V=4A=06=x=1):[S|-1,-1| 03 |, P:[S|pn pn|,Q={S T}
T| 3,0 —-2,-2 T|pan p2

I' = {{SS,ST},{TS,TT}}, I*>={{SS, TS}, {ST,TT}}.

A rule of the node 1 (row) is to assigns the first element and the second element of I' respectively. A rule
of the node 2 (column) is to assigns the first element and the second element of 1> respectively.

For the node 1,
* SS means "always stay quiet: choose always S”(independently of the signal).
* TT means "always transmit: choose always T " (independently of the signal).

* ST means "obedient to recommendation: choose S if w € {SS,ST} and choose T if w €
{TS, TT}".

TS means "opposite of the recommendation: choose S if w € {TS,TT} and choose T if w €
{SS,ST}".

For the node 2,
* SS means "always stay quiet: choose always S”(independently of the signal).
* TT means "always transmit: choose always T " (independently of the signal).

o ST means "obedient to recommendation: choose S if w € {SS,TS} and choose T if w €
{ST,TT}".
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* TS means "opposite of the recommendation: choose S if w € {ST,TT} and choose T if w €

{SS,TS}".
Thus, AF = {SS,ST, TS, TT} and the extended game becomes
SS ST TS TT
55 -1 —p11 — P2 —P12 — P22 0
ST | —p11 — p12 +3p22 +3pn —p11+3pn — 2pn —p12+3p22 —2px —2p21 — 2p22
TS | —pa1 — p22 +3p11 +3p12 —p21 +3p11 — 2pn —p22 +3p12 — 2p11 —2p12 —2pn1
TT 3 3p11 +3p21 — 2p12 —2p22 3p12 +3p22 — 2p11 — 2pn -2

Remarks 3.4.9.5. The mixed strategy s = (1/3,2/3) is the unique ESS of the game with payoff matrix
T'1. The expected payoff obtained at the ESS is —1/3. In this example, every probability distribution P!

satisfying p11 < %, P22 < 2p21, p12 = p21 is a CESS. In particular,

S T
P:[ST 0 1/2
T|1/2 0

is a CESS (but the mixed strateqy (1/2,1/2) is not an ESS) and the assignment functions profile
(ST,ST) and (TS, TS) give the payoff 3/2 which is greater than —1/3.

Number of nodes which transmit: active nodes We define numbt : A" — IN as the num-
ber of transmitters of an action. Par example, numbr(T, ..., T) = n and numbr(T,S,...,S) = 1.
The set {b € A | numbr(b) = 1} is exactly the situations where only one of the nodes transmit
(and the others stay quiet). numbr(b) = 1 if and only if there exists a unique j such that b/ = T
i.e all permutations of the actions profile T §S...S

~—
n—1 times

Denote by @" := {b € A" | numbr(b) = 1}.

Proposition 3.4.9.6. The probability distribution IP" over A" defined as

1 . :
]Pn(a):{ 7 ifac®

0 otherwise

is a CESS with the payoff V=2 > 0. Moreover at each slot, we have a successful transmission with
probability one (if each node have some packet to transmit at each slot) and the allocation of payoffs
obtained at this CESS is Pareto optimal.

Recall the payoff obtained at ESS is not Pareto optimal.

Proof. ®" has exactly 1 actions. Thus, IP" is a probability measure. Let B := {b € A"~ | numbr(b) =
1}.
n n n V-9¢
[W"(TS...S)—u"(SS...5)]P"(TS...S) = — >0, and
(A+9)
n

) [u"(Sa~Y) —u"(Ta 1) P"(Sa™ 1) = — ) u(Ta HP"(Sa™1) = (n—1) > 0.
a—leAn—1 a—leAn-1

Thus, IP" is a CESS and the system has a successful transmission at each slot with probability
one. The total payoff obtained at the CESS is exactly V' — 4. Hence the allocation at this CESS is

Pareto optimal. O

The Figure 3.19 represents the payoff obtained at the CESS given in the proposition 3.7.4.6
and the payoff of the ESS varying the regret cost x. We took A =2/10,V =1,6 = 0.
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Figure 3.19: Payoffs obtained at a CESS and the ESS.

3.5 W-CDMA Wireless Networks

In this section, the random number of opponents is induced by the geographical position of the
mobiles compared to the base stations.

PR I

Figure 3.20: Interferences at the receiver in uplink CDMA transmissions.

We study in this section competitive decentralized power control in an wireless network
where the mobiles uses, as uplink MAC protocol, the W-CDMA technique to transmit to a
receiver. We assume that there is a large population of mobiles which are randomly placed over
a plane following a Poisson process with density A. We consider a random number of mobiles
interacting locally. When a mobile i transmits to its receiver R(i), all mobiles within a circle
of radius R centered at the receiver R(i) cause interference to the transmission from node i to
receiver R(7) as illustrated in figure 3.20. We assume that a mobile is within a circle of a receiver
with probability y. We define a random variable R which will be used to represent the distance
between a mobile and a receiver. Let ¢(r) be the probability density function (pdf) for R. Then

R
we have y = / g(r)dr.
0
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Remarks 3.5.0.7. If we assume that the receivers or access points are randomly distributed following a
poisson process with density v, the probability density function is expressed by ¢(r) = ve™"".

For uplink transmissions, a mobile has to choose between High(H) power level and Low(L)
power level. We denote by Py the high power and Pp the low power levels. Let s be the
population share strategy H. Hence, the signal P, received at the receiver is given by P, =
gP;l(r), where g is the gain antenna and a > 2 is the path loss exponent. For the attenuation,

the most common function is [(f) = L with a ranging from 3 to 6. Note that such I(t) explodes

at t = 0, and thus in particular is not correct for a small distance  and largen intensity A.

Then, it makes sense to assume attenuation to be a bounded function in the vicinity of the

antenna. Hence the last function becomes [(t) = max(t,ry) ~*. First we note that the number of

transmission within a circle of radius ry centered at the receiver is A7r73. Then the interference
_ Amg(sPy+(1—s)Pp)

caused by all mobiles in that circle is Iy(s) = = .

o

Now we consider a thin ring .A; with the inner radius r; = jdr and the outer radius r; =

P;
ro + jdr. The signal power received at the receiver from any node in A; is Py, = % Hence the
1

interference caused by all mobiles in .4, is given by

sPy+(1—s)Pg

ZgAnrjdr(r—a) ifr; <R,
Ii(s) = J
] —s)P
Z,ug)\nrjdr(SPHJr(r—is)L) ifr; > R.

]

Hence, the total interference contributed by all nodes at the receiver is

R 1 o 1
ra_ldr—i—y/R —rlx_ldr},

d —(a=2) _ —(a—2)
>0 2(1—u)R ).

I(s) = Ip(s)+2gAn(sPy + (1—s)Pp) U

o

= gAn(sPy+ (1—s)PL)(

Hence the signal to interference ratio SINR; is given by

P. /&
% ifr <ry,
SINR;(P,,s,7) = ‘Tgpﬁ/rf
<1 ifr>r,
o+ BI(s)

where ¢ is the power of the thermal background noise and f is the inverse of the processing gain
of the system. This parameter weights the effect of interference, depending on the orthogonality
between codes used during simultaneous transmissions. In the sequel, we compute the mobile’s
utility (fitness) depending on his decision but also on the decision of his interferers. We assume
the user’s utility (fitness) choosing power level P; is expressed by

R
fr(s) = w/o log(1+ SINR(P;,s,r))g(r)dr — nP;.

The pricing function P; define the instantaneous "price” a mobile pays for using a specific
amount of power that causes interference in the system and 7 is a parameter. This price can
be the power cost consumption for sending packets.

We are now looking at the existence and uniqueness of the ESS. For this, we need the fol-
lowing result.
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Lemma 3.5.0.8. For all density function ¢ defined on [0, R], the function h : [0,1] — R defined as

'R 1+ SINR(Py,s,r) ) . .
s — /0 log ( 15 SINR(PLs5,7) ) c(r) dr is continuous and strictly monotone.

1+ SINR(Py, s, 1)
1+ SINR(P,s,r)
the interval [0, R]. The function & is continuous. Using derivative properties of integral with
parameter, we can see that the derivative function of & is the function ' : [0,1] — R defined as

sn—>/R 3 . 1+ SINR(Py,s,r) )
o os | B\ 1¥SINR(P,s 1) )|V

Proof. The function s — log ( ) () is continuous and integrable in r on

d 1+ SINR(Py,s,7)\] . , 1+ SINR(Py,s,r)
We show that the t — |1 tive. Let W(s) := .
¢ show that the Term o [ <1+SINR(PL,s,r) isnegative. Let W(s) := 3 —crm b, 5,1
g(PHfPL)
The function W can be rewritten as W(s) = 1+ ————— where I(s) = (s(Pg — P) +

o+ BI(s) + gr%
Pr)e(r) and c(r) = Amg { L) 2(1— ,u)R(“z)} if r > ryg and % otherwise. Since
r

x—2'0 4
8(Py—PL)
W satisfies W(s) > 1and W'(s) = —c(r)B(Py — Py, rt < 0. Hence,
) ) = el BB~ Pu)
d 1+ SINR(Py,s,r)\] _ @ ~ W(s)
3 [0 (1 TSINR(PL 57 )| ~ s 08 WE)) = gy <0
ie h'(s) < 0. We conclude that h is strictly decreasing. a

Using this lemma, we have the following proposition which gives pure strategies depending
on the parameters.
Proposition 3.5.0.9. For all density function ¢, the pure strategy Py dominates the strategy Py, if and
i L Py — Py < [ tog (LESINR PN oy e (1), Forall density function g, th
on yzfa( n—DPr) < /0 og <1+SINR(PL,PH,r) ) ¢(r) dr = h(1). For all density function ¢, the
1+SINR(PH,PL,1’) ( )d
1+ SINR(Py, Pp,7) ) g

‘R
pure strategy Py dominates the strategy Py if and only if % (Py—Pr) > / log (
0
h(0).

Proof. We decompose the existence of the ESS in several cases.

1. Py is preferred to Py, : The higher power level dominates the lower if and only if fp, (Py) >
fp, (Px) and fp, (Pr) > fp, (Pr). These two inequalities implies that

1 o R 1+ SINR(PH, PH,T’)
P = PL) </0 log (1+SINR(PL,PH,r) o(r) dr.

2. Py is preferred to Py : Analogously, the lower power dominates the higher power if and

. .o B R 1+ SINR(Py, Py, 1’)
onlyif fp, (Py) > fp,(Py)and fp, (PL) > fp,(Pr)ie w(PH pPr) > /0 log <1 T SINR(PL, PL7) (r)dr.

O

The following result gives a sufficient condition for the existence of the ESS.
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Proposition 3.5.0.10. For all density function ¢, if h(1) <

g =

(Py — Pp) < h(0), then there exists an
unique ESS s* which is given by s* = h™*! (%(PH - PL)) .

Proof. Suppose that the parameters w,, Py and Pp satisfy the following inequality k(1) <

%(PH — Pr) < h(0). Then the game has no dominant strategy. A mixed equilibrium is char-

acterized by fp,(s) = fp,(s). It is easy to see that this last equation is equivalent to h(s) =

%(PH — Pr). From the lemma 3.5.0.8, we have that the equation h(s) = %(PH — Pr) has an
unique solution given by s* = 11 (% (P — PL)) . We now prove that this mixed equilibrium
is an ESS. To prove this result, we compare s* fp,, (mut) 4 (1 — s*) fp, (mut) and mut fp, (mut) +
(1 — mut) fp, (mut) for all mut # s*. The difference between two values is exactly w(s* —
mut)(h(mut) — h(s*)). According to lemma 3.5.0.8, 1 is decreasing function. Hence, (s* —
mut)(h(mut) — h(s*)) is strictly positive for all strategy mut different from s*. We conclude
that the mixed equilibrium (s*,1 — s*) is an ESS. O

From the last proposition, we can use the pricing # as a design tool for create an incentive for
the user to adjust their power control. We observe that the ESS s* decreases when 7 increases.
That means the mobiles become less aggressive when pricing function increases and the system
can limit aggressive requests for SINR.

3.5.1 Numerical examples in W-CDMA Wireless Networks:

In the numerical examples below, we show how the pricing function can optimize the overall
network throughput. we first investigate the impact of the different parameters and pricing
on the ESS and the convergence of the replicator dynamic. We also discuss the impact of the
pricing function on the system capacity.

We first show the impact of density of nodes and pricing on the ESS and the average rate. We
assume that the receivers which are randomly placed over a plane following a Poisson process
with density v, i.e, ¢(r) = ve "". We recall that the rate of a mobile using power level P; at

R
the equilibrium is given by w/ log(1+ SINR(P;,s,r))g(r)dr. We took rg = 0.2,w = 20,0 =
0

02,4 = 3, = 02,R = 1. First, we show the impact of the density of nodes A on the ESS
and the average rate. In figures 3.21, we depict the average rate obtained at the equilibrium
and the ESS, respectively , as a function of the density A. We recall that the interference for a
mobile increases when A increases. We observe that the mobiles become less aggressive when
the density increases. We observe that it is important to adapt the pricing as function of the
density of nodes. Indeed, we observe that for low density of nodes, the lower pricing (y = 0.92)
gives better results than higher pricing (7 = 0.97). When the density of nodes increases, the
better performance is obtained with higher pricing.

Our second experiment in W-CDMA studies convergence to the ESS of the W-CDMA system
described above under replicator dynamics. Fig. 3.22 and 3.23 represent the fraction of popula-
tion using the high power level for different initial states of the population: 0.99, 0.66,0.25 and
0.03. We observe that the choice of receiver distributions change the ESS. In the next section we
study another wireless architecture where interferences are between mobiles which are located
in different cell. This typical interference problem occurs in WiMAX environment.
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Figure 3.21:
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3.6 OFDMA-based IEEE802.16 Network

OFDMA (Orthogonal Frequency Division Multiple Access) is recognized as one of the most
promising multiple access technique in wireless communication system. This technique is used
to improve spectral efficiency and becomes an attractive multiple access technique for 4 gen-
eration mobile communication system as WiMAX.

In OFDMA systems, each user occupies a subset of subcarriers, and each carrier is assigned
exclusively to only one user at any time. This technique has the advantage of eliminating intra-
cell interference (interference between subcarriers is negligible). Hence the transmission is af-
fected by intercell interference since users in adjacent sectors may have also been assigned to
the same carrier. If those users in the adjacent sectors transmitted with high power the intercell
interference may severely limit the SINR achieved by the user. Some form of coordination be-
tween the different cells occupying the spectral resource are studied in (134; 123). The optimal
resource allocation requires complete information about the network in order to decide which
users in which cells should transmit simultaneously with a given power. All of these results
however, rely on some form of centralized control to obtain gains at various layers of the com-
munication stack. In a realistic network as WiMAX, centralized multicell coordination is hard
to realize in practice, especially in fast-fading environments.

We consider an OFDMA system where radio resources are allocated to users on their chan-
nel measures and traffic requirements. Each carrier within a frame must be assigned to at most
one user in the corresponding cell. In this way each carrier assignment can be made indepen-
dently in each cell. Hence when a user is assigned to carrier, the mobile should determine the
power transmission to the Base station. This power should take into account the interference
experienced by the transmitted packet.

Consider the uplink of a multiple multicell system, employing the same spectral resource
in each cell. Power control is used in an effort to preserve power and to limit interference and
fading effects. For users located in a given cell, co-channel interference may therefore come from
only few cells as illustrated in figure 3.24. Since the intra-cell interference is negligible, we focus
on the users which use a specific carrier. Consider N cells, and a large number of population of

Figure 3.24: Hexagonal cell configuration
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mobiles randomly distributed over each channel and each cell. Since in OFDMA systems, each
carrier is assigned exclusively to only one mobile at any time, we assume that the interactions
between mobiles are manifested through many local interactions between N’ mobiles where N’
is the set of neighbors of a cell. We can ignore the interaction among more than N’ mobiles
that transmit simultaneously and that can cause interference to each other. Hence, in each slot,
interaction occurs only between the mobiles which have been assigned to the same carrier.

Let g;; denote the average channel gain from user i to cell j. Hence, if a user in cell i transmits

with power p;, the received signal strength at cell i is p;g;;, while the interference it occurs on cell
SiiPi
i + ¥ 8ijpj’
where 0; is the power of the thermal noise experienced at cell i. The rate achieved by user i is
given by r;(p) = log(1+ SINR;(p)), where p denotes the power level vector of mobiles choice
which are assigned to a specific carrier. We assume that the user’s utility is given by u;(p) =
ri(p) — np;. The above utility represents the weighted difference between the throughput that
can be achieved as expressed by Shannon’s capacity and the power consumption cost. We
assume that all mobiles perform the on-off power allocation strategy. In this strategy, each
mobile transmits with full power or remains silent. Let N; be the set of neighbors of a user
in cell i. Hence the interference experienced by a user in the cell 7 is given by SINR;(p) =
8iiPi

0i + Ljen)\ (i} 8jiPj

Let s; the proportion of transmitters in the cell i. The couple (s;,1 —s;) with s; € (0,1),
represents the state of the cell i. We denote by s_; the vector (sq,...,5;_1,5i+1,-- .,sN].). The
fitness of the cell i can be defined as follows:

fi(Sl‘,S_i) = Sifliy(S_i) = S; Z ui(P,a_i)s_i(a_i) where
a_;e{o,p}INil-1

S—i(ﬂ—i):( I Sj) ( I (1sj)) and
j€T(a_;) JENNT(a_y) U{i}}

T(a_;) = {k € N\{i}, px = P},

is the set of neighbors transmitting. We have f{(s_;) = 0 for any multi-strategy s_;.

jis pigij- Hence, the interference experienced by cell i is given by SINR;(p) =

, where p; € {0, P}, P is the power level of transmission.

A multi-strategy s = (s;);—1,n is neutrally stable if for all s’ # s there exists €, > Osuch
that Ve € (0,¢,/)
f;l_(es’_i +(1—e)s_) > fles ;+ (1 —e)s_;) (3.6)

for some i. The multi-strategy s is evolutionary stable if the inequality (3.6) is strict. Hence, an
ESS is a neutrally stable strategy but the reciprocal is not true. See (169) for more details on
neutrally stable strategy. If s is neutrally stable strategy then s is Nash equilibrium. The best
response (BR) of the user i to s_; is given by

1 if fi(s_;) >0,
BR(s_;) = 0 if fi(s_;) <0,
[0,1] if fp(s-i) = 0.

A strategy s is a Nash equilibrium is equivalent tos; € BR;(s_;), i = 1,...,|N|. In particular
when 57 = 0, the strategy ON is a Nash equilibrium (ON is a dominant strategy).

The following proposition gives necessary conditions for pure strategies and strictly mixed
strategies to be neutrally stable.
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Proposition 3.6.0.1. We decompose the different equilibrium strategy in the following items.
o Ifthe strategy ON (P) is a neutrally stable equilibrium then

1 . 8ii
< . wh L= — 1 1 .
1 i T iy = i, 108 ( e Y gj,)

Moreover, ON becomes a strictly dominant strategy if 17 < 11,5,

o Ifthe strategy OFF (0) is a neutrally stable equilibrium then

1 iiP
n > 7 mlgx log (1 + 8:7_1) =: Tmax.

1
For 7 > fmax, OFF becomes a strictly dominant strategy (hence, an ESS).

* IfVj#1i, gj=8 &i=4g 0i =0 thenthe game becomes a symmetric game. Hence, it exists a
symmetric equilibrium with the proportion s(= s;, Vi) of transmitters, which must satisfy

n—1
Qls) = Y s (1 —5)" 1Y) =P (3.7)
k=0
where a = log(1 + %I;gp) > 0 represents the fitness obtained by user i when he transmits

and k of the opponents of user i decided to transmit and the n — 1 — k others stay quiet.

* Every strictly mixed equilibrium (symmetric or not) must satisfy f;l (s—i) =0 foralli.

Proof. The two first assertions of the proposition 3.6.0.1 are obtained by Nash equilibrium con-
ditions: the strategy ON (P) is a neutrally stable equilibrium implies that Vi, 0 < f5(P,...,P)
and the strategy OFF (0) is a neutrally stable equilibrium implies that Vi, £5(0,...,0) < 0.In
the last assertion (symmetric case), the fitness of user i is s(Q(s) — #P) where (s;, 1 —s;) is state
of the cell. Since Q(1) < 0 and Q(0) > 0 when #,,;;, < 77 < #max, then the equation (3.7) has a
solution s in (0, 1) which implies the existence of an ESS. O

Remark that the strategy ON is an ESS if 7 < #,,;,,- In order to prove the existence and
uniqueness of the ESS in the symmetric case, we study roots of the polynomial Q in the follow-
ing lemma.

Lemma 3.6.0.2. Let 0 < a, 1 < a,_p < ... < ag, 11 and P positive reals satisfying nP € (a,_1,a0).
Then, the polynomial Q(s) — P has a unique root on (0,1).

Proof. We show existence and uniqueness of the root of the polynomial Q on (0, 1).
Existence Q is a polynomial with real coefficients. Hence, Q is continuous in (0,1). The image

= Nmin <<

of the interval (0,1) contains I = [a,_1 — #P, a9 — #P]. The inequality a"1; !
%O := I/max, implies 0 € I. Thus, there exists, a2 € (0,1) such that Q(a) = 0.

Uniqueness We show that Q is strictly monotone on (0,1). Let Q be the derivative of Q. Q' is
given by

Q(s) = Ykt D Dapas (1 —9)"2F = Y (n k= 1) st (1 - 5)"
k>0 k>0

Since (k + 1)(,’2;11) =mn-k-— 1)(;’_1), one has
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n—2 o
Q) =~ L gl o1 -5

The inequalities ap — a1 >0, k =0,...,n—2and s > 0,1 —s > 0 imply that Q’(s) < 0 on
(0,1). Hence, Q is strictly decreasing on (0,1). We conclude that Q is bijective from (0,1) to I
and hence, Q has a unique root on (0,1) O

Given this result, we have the following proposition given the existence and uniqueness

of the ESS in the symmetric game. The proof is immediate from the lemma 3.6.0.2 and from
proposition 3.6.0.1.

Proposition 3.6.0.3. The symmetric power control game has a unique strictly mixed equilibrium.

3.6.1 Numerical investigation in OFDMA-based IEEE802.16 networks

We consider below numerical examples of an OFDMA system. We shall obtain the ESS for
several values of 7. We assume that g;; = ¢ and g;; = g foralli # jand 0; = o for all i. We
consider below a numerical example for different values of N’ (see figure 3.24 in which N’ = 7).
Let the noise ¢ = 0.1 and the power attenuation g = g/4 = 0.9. In figure 3.25 (resp. 3.26),

we plot the ESS versus # (resp. power level P). In both figures, the population ratio using the
strategy ON is monotone decreasing in 7.
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Figure 3.25: The population ratio of ON at equilibrium versus 1.
We observe that the parameter # which can be interpreted as the pricing per unit of power

transmitted, can determine whether the ESS is aggressive (in pure strategies or in mixed strate-

gies. It can determine in the latter case what fraction of the population will use high power at
equilibrium. Pricing can thus be used to control interference.

Notes

In this chapter we have adapted the theory of evolutionary games with a random number of
players in wireless networks. This adaptation is needed in order to apply this theory for the
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o

Optimal Strategy
o

Figure 3.26: The population ratio of strategy ON versus P.

study of access game and particularly in wireless networks. (i) We have proposed different
scenario based on the level of information for each player in the slotted Aloha model. In all
cases, we have obtained the existence and uniqueness of the ESS, we have proposed optimiza-
tion issues for the transmission probability of success and finally, we have studied the impact
of delay in the convergence to the ESS of the replicator dynamics. (ii) We considered power
control games with one or several populations of users and studied evolutionarily stable states
in interaction of numerous mobiles in competition in a wireless environment. We have mod-
eled power control for W-CDMA and OFDMA systems as a non-cooperative population game
in which each user needs to decide how much power to transmit over each receiver and many
local interactions between users at the same time has been considered. We have derived the
conditions for existence and uniqueness of evolutionarily stable states and characterize the dis-
tribution of the users over each power level.

3.7 Correlated Evolutionarily Stable Strategies in Random Medium
Access

In this section we study dynamic multiple access in distributed wireless networks with random
number of users. We apply evolutionary game theoretic analysis to solve several problems: (a)
We address the stability of Aloha-like systems with power levels. Specifically, we consider an ar-
bitrary number of receivers distributed in several locations. They receive packets from random
number of users accessing the resource using Aloha-like algorithms. We provide an explicit
expression of equilibria, correlated evolutionarily stable strategies, and prove some asymptotic
stability results. (b) We apply correlation mechanism and evaluate the performance of random
medium access when saturated users interact through interference. We introduce the benefit
of correlation (BoC) to measure the gap between the probability of success at correlated evo-
lutionarily stable states and the worst probability of success of evolutionarily stable states. We
show that if only two power levels are available, the correlation mechanism reduces consid-
erably the interference and the number of collisions. Moreover, the correlation mechanism is
stable in long-term under several classes of bio-inspired evolutionary game dynamics. (c) Sur-
prisingly, when the number of strategies is at least three, the game has no pure equilibrium, and
the correlation mechanisms do not improve the probability of success and BoC=0.
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Random Medium Access Control (MAC) algorithms have played an increasingly important
role in the development of wired and wireless networks and the performance and stability of
these algorithms, such as slotted-Aloha, Carrier Sense Multiple Access (CSMA) is still an open
problem (36). Distributed Medium Access Control, starting from the first version of Abramson’s
Aloha to the most recent algorithms used in IEEE802.11, have enabled a rapid growth of both
wired and wireless networks. They aim at efficiently and fairly sharing a resource among users
even though each user must decide independently (eventually after receiving some messages
or listening) when and how to attempt to use the resource. MAC algorithms have generated
a lot of research interest, especially recently in attempts to use multi-hop wireless networks to
provide high-speed access to the internet with low-cost and low-energy consumption.

In this section we focus our attention to wireless networks, where the resources are receivers,
base station or access points and where users interact because of interference, i.e., interfering
users cannot transmit simultaneously. There is a collision if another user (mobile) transmits with
a greater power level at the same range of the receiver. Motivated by the interest of evolving
dense networks, evolutionary game theory was found to be an appropriate framework to apply
in networks. It has been applied to problems such as congestion control (147), distributed coop-
erative sensing over cognitive radio networks (232; 160), code division multiple access (CDMA),
Orthogonal Frequency-Division Multiple Access (OFDMA) based Worldwide Interoperability
for Microwave Access (WiMAX) environment (11), reciprocal and non-reciprocal interference
control, mobile medium access control and channel selection (213) and capacity region of Ad-
ditive White Gaussian Noise (AWGN) (88), Multihoming and association problems (184). A
one-shot random access game have been studied in (109). In (232; 88; 11; 109; 213) the authors
did not analyze the performance and the fairness properties of these approaches and the num-
ber of strategies limited is fixed to two.

We provide a general evolutionary game theoretic framework to analyze networks where
interfering users share a resource using an Aloha-type access control. We consider access con-
trol with arbitrary number of strategies and variable number of mobiles around each receiver. We
study a large population of communicating terminals using a aloha-like protocol with several
levels of transmission power. We examine how to choose between these power levels in order
maximize their probability of success minus the cost of energy consumption. We study several
solution and stability concepts: the Nash equilibrium and the Evolutionarily Stable State (ESS)
and the correlated evolutionarily stable strategy. The concept of ESS were introduced in math-
ematical biology by Maynard Smith and Price (187; 186) in the context of Evolutionary Games,
which allow to describe and to predict properties of large populations whose evolution de-
pends on many local interactions, each involving a finite number of individuals. Evolutionary
game dynamics are models of strategy change commonly used in evolutionary game theory.
A strategy which does better than the average or its opponent, increases in frequency at the
expense of strategies that do worse than the average or the opposed action. Many evolutionary
game dynamics models are used in the literature (229; 168; 99; 65; 234). We compare the per-
formances of these notions with the global cooperative solution. The payoffs that we consider
are functions of the probability to have a successful transmission and of the cost for the power
levels. We study in particular the impact of the pricing for the use of the power levels on the
system performance. We analyze various solutions concepts and refinement: Nash equilibria,
Pareto optimality, strong equilibria, correlated evolutionarily stable state. In order to study the
interactions between mobiles and their stationary strategy in the long run, we develop some
evolutionary game dynamics (99; 168; 229; 90) in order to study the convergence and the stabil-
ity of equilibria.
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Related works

In (232), an evolutionary game-theoretical framework with two strategies: Cooperate or Defect
has been proposed for distributed cooperative sensing over cognitive radio networks. By em-
ploying the theory of replicator dynamics, the authors study the behavior dynamics of sec-
ondary users, and further propose a distributed learning algorithm that gradually converges to
the Nash equilibrium. In (20; 212), an evolutionary access game with battery state-dependent
energy management have been proposed for distributed Aloha networks with low density. The
authors consider only two strategies: high or low power and interference between more than three
mobiles is neglected. Our analysis extend (20; 213; 109) and covers general distribution (eventu-
ally with mobility) of mobiles and arbitrary number of strategies. We propose an evolutionary
access control game with random number of interacting players and arbitrary number of ac-
tions. Our work extends previous evolutionary networking game theoretic works (232; 20; 11)
where only two strategies is considered. We use the Price of Anarchy (PoA) concept (28; 29)
in order to measure the gap between equilibrium and social optima in the population game.
We show that the PoA of evolutionarily stable state is more than the PoA of Nash equilibria in
any population game with arbitrary number of strategies. In the evolutionary access game with
non-degenerate costs and more than three strategies, the PoA at ESS denoted by PoAfgs coin-
cide with PoAng. Moreover, PoSgss = PoSng = 0. In contrast, if we have only two strategies
and m mobiles around the receiver, the PoSyg =1 > PoAng = 0 = PoAEss. We introduce and
analyze correlated evolutionarily stable states (CESS) in access control. CESS is a refinement
of correlated equilibrium. We show that the evolutionary access control game with arbitrary
number of opponent around each receiver has a several CESS which are more robust in term of
fairness, stability and efficiency than correlated equilibria (CE) (32). We define the benefit of cor-
relation (BoC) that measures the improvement in term of probability of success by introducing
correlation between mobiles in the population game. To the best to our knowledge, this work
is one the first which study correlated evolutionarily stable states in networking context. For
the two strategies case, we show that the BoC of the access game is 100% i.e PoScgss = 1 and
PoAnE = 0. As a consequence, for the model studied in (109) the global optimum is attained
using CESS. We compute explicitly an equivalence class of CESS which is a social optimum
and which is local asymptotically stable under the evolutionary dynamics. In particular, our
contribution gives some situations where the three properties: equilibrium, stability, optimality
(global cooperative solution) holds. For more than two strategies, we show that the game has
no pure equilibrium (Theorem 3.7.3) and a unique mixed equilibrium which we compute ex-
plicitly (Theorem 3.7.6). We develop a general class of evolutionary game dynamics for CESS.
Surprisingly, when the number of strategies is at least three, the correlation mechanism does
not improve the probability of success.

In next subsection we formulate problem of access control with several actions and introduce
the evolutionarily equilibrium concept, the efficiency metric "Price of Anarchy" and evolution-
ary game dynamics with time delays. In subsection 3.7.1 we analyze equilibria: Nash, ESS, CE,
CESS and price of anarchy, price of stability and benefit of correlation in Dirac distribution. We
compute explicitly the equilibria and the price of anarchy in general distribution in subsection
3.7.5. We extend our study to asymmetric random access games with several classes and ran-
dom number of interacting mobiles and formulate the SINR-threshold based admission control
and in subsection 5.5.

3.7.1 Access control with several power levels

We consider a wireless communication network with distributed receivers in which some mo-
biles contend for access on a common, wireless communication channel. We characterize this
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distributed multiple access problem in terms of many random access game at each time. Ran-
dom multiple access games introduce the problem of medium access. We assume that mobiles
are randomly placed over an area and a distributed receivers in the corresponding area . The
channels are ideal for transmission and all errors are due to collision. A mobile decides to trans-
mit a packet with some power level or not to transmit (null power level) to a receiver when they
are within transmission range of each other. Interference occurs as in the Aloha protocol where
the power control is introduced: if more than one neighbors of the receiver transmit a packet
with a power level which is greater than the corresponding power of the mobile at the same
time slot there is a collision. The evolutionary random multiple access game is a nonzero-sum
dynamic game, at each time, the mobiles in the same range have to share a common resource,
the wireless medium. We denote by y the probability that a mobile has its receiver within its
range. We assume that y > 0 (if ¢ = 0 there are no receivers, and hence no successful transmis-
sion).

Strategies

We assume that for each packet, its source can choose the transmitted power among several
power levels

P = {POrperZ/---/Pn}

with pg < p1 < ... < pyi.e astrategy for a mobile corresponds to the choice of a power level in
P. po = 0 means that the mobile does not transmit, p;, is the maximum power level available to
the mobiles.

Aloha-type payoff with pricing

If mobile j transmits a packet using a power p;, it incurs a transmission cost of c(p;) > 0. The
packet transmission is successful if the other users in the range of its receiver use some power
levels strictly lower than p; in that given time slot, otherwise there is a collision. If there is no
collision, user i gets a reward of V from the successful packet transmission. If c(a) > V for
some power a then a is dominated by 0 (not transmit). For the remainder, suppose that the
reward V is greater than the cost of transmission mjax c(pj) < V. All packets of a lower power

level involved in a collision are assumed to be lost and will have to be retransmitted later. In
addition, if more than one packet of a higher power level is involved in a collision then all
packets are lost. The power differentiation thus allows one packet of a higher power level to
be successfully transmitted in collisions that do not involve other packets of the higher power
level. Then, a transmission of mobile j is successful if its transmission power is strictly greater
than the power levels used by the others mobiles at the same slot. When the number of mobiles

which transmitting at the receiver is m + 1, the payoff is given by u]m 4t Pl R

, o . 1 ifa/ > maxa®
W, (@, a77) = —c(d)+V x k#j
0  otherwise

where 2~/ denotes (al, oo
assume that

_1,a1+1,...,am+1), ¢ : Ry — Ry is a pricing function. We

c(po) =¢(0) =0 <c(p1) <c(p2)..- < c(pn)

Denote a population profile as the frequencies (fractions) of use of pure strategies in the
population. A population profile can be represented by an element of the n—simplex A, of the
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(n + 1) —dimensional Euclidean space R"". The expected payoff of a mobile j with the power
level p; when facing to m others mobiles is given by

fup:(x) = yulmﬂ(x,...,p,«,x,...,x) (3.8)
m

- y( ) u1111+1(pi,ﬂ1,...,ﬂm)nxaj> (3.9)
acpm j=1

where Xp; is the fraction of mobiles with the power level pj €P, and x = (xpo, Xpisre-e xpn) is
the population profile.
Lemma 3.7.1.1. fy,;,(x) = 0,and fori > 1,

frpi(x) = [C(Pi) +V Y XX, ..xg].lll

Jjotjit.tjio1=m
fmpi(x) = —pc(pi) + Vu(xp, +xp, + xp, + ...+ xp, )"

Denote by K the random variable representing the number of opponents of a anonymous
mobile picked in a the population when the population profile is x and by Gy (s) = Ex(s*)
the generating function of M. The expected payoff of a mobile using the power level p; can be
expressed as

Fp(x) = Ex(fip,(x))
= VuGi(xpy +xp, +xp, + ... +xp, ;) — uc(pi)
foralli > 0 and Fyy(x) = 0.
n n
We observe that if x is stochastically dominated by y, i.e forall i < n, Z xj < Z Y then
j=i+1 j=i+1

Fy(x) > F,(y), Vb € P. The function F is extended to a more general generating function (229)
G defined in a linear space that contains A, x A;. The G-function satisfies

G(Ul X) |’U:p]' = FP] (X)
A population profile x is an evolutionarily stable state (ESS) if for all other population profile
mut # x there exists a €+ > 0 (which may depend on mut) such that,

Y (xp — muty)G(o, (1 - €)x + € mut),_p > 0, Ve € (0, €mur) (3.10)
beP

When the inequality (3.10) is non-strict, and e = 0, we obtain that the probability distribution
x is a symmetric Nash equilibrium (NE).

Bio-inspired and G-function game dynamics

We adopt a class of evolutionary game dynamics based on the generating fitness (payoff) func-
tion (G-function) and revision protocols developed respectively by Vincent (229) and Sand-
holm (168) in which we introduce time delays. The time delays characterize the expected delay
needed to know if a transmission is successful or not. An action p; taken at time ¢ will have its
effect at time ¢ + 7,. Delayed evolutionary game dynamics with asymmetric time delays have
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been introduced in (214). In the evolving MAC context, we construct evolutionary game dy-
namics from a model of individual decision making, we introduce revision of protocols, which
describe how mobiles adjust their choices of strategies during the game. A revision protocol
is a Lipschitz continuous map g : R"™1 x (A,)"? — IRTH)X('HU that takes a G-function G
vectors G = (G(b,.))ep and population profile x as arguments, and returns nonnegative ma-
trices with size (n + 1) x (1 + 1) as outputs. The generating The scalar B,;(G; xl, a2 s
called the conditional switch rate from strategy p; to strategy p;. If the agents receiving revision
,Bpipj(G, xl, . L, a2
K
represents the probability that a mobile with the power level p; who receives a revision oppor-
tunity switches to transmit with the power level p;. The two maps f and G together define a
delayed non-linear differential equation

opportunities independently according to rate x Poisson processes, then

%xp,.(t) = L 5080 G030 =)= ) (3.11)
cP

—xp;(t) Z ,Bp,_b(G,x(t),x(t — Tpo)r s X(E = Tp,))
beP

with initial condition

x(t) = ¢(t), Vt € (—maxT,0). (3.12)
beP

Note that the delayed differential equation (3.11) combined the condition x(ty) = x( can de-
fined an infinite solutions (this class of differential equation is not covered by Cauchy-Lipschitz’s
theorem) . To guarantee uniqueness of solutions under locally Lipschitz property of f we need
to impose a initial condition known in an interval with length at least max 7, =: T.

Lemma 3.7.1.2. If B is locally Lipschitz, ¢ is continuous on (— max T, 0) and F is generated by regular
S
G—function G : R™™! x R"*! — R satisfying
G (0, %)jo=p = Fy(x).

Then the delayed evolutionary game dynamics defined by (3.11) and (3.12) has a unique solution.
The dynamic is said positively correlated (PC) if

%x 40— ;[%xb][G(%x)w—b} > 0.

In (168), Sandholm showed that in absence of time delays, replicator dynamics (197) (or gen-
eral imitation dynamics), Smith dynamics (189) (pairwise comparison dynamics), projection
dynamics (168), Brown-von Neumann-Nash dynamics (55) (excess payoff dynamics) satisfy the
positive correlation (PC) property. Moreover Brown-von Neumann-Nash dynamics, projection
dynamics and Smith dynamics satisfy the property that every rest point of the dynamics is an
equilibrium of the game. It is easy to see that the parameter # > 0 and the times does not
change the set of equilibria. Hence, the following holds:

Corollary 3.7.1.3. Delayed imitation dynamics, delayed pairwise comparison dynamics, delayed pro-
jection dynamics, excess payoff dynamics and projection dynamics satisfy the positive correlation (PC)
property. Moreover Brown-von Neumann-Nash dynamics, projection dynamics and Smith dynamics
satisfy the property that every rest point of the dynamics is an equilibrium of the game.

Examples 3.7.1.4. If

Bpip; = xp;(t) max (O, G(w, x(t — Tw))|w:pj —G(v,x(t— Tv))|v:pi)
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we obtain the delayed replicator dynamics

d
Expj(t) = xpj(t) G(w,x(t |w pj Z ka (t - Tw’))|w’:pk

j=0,...,n,

Analogously, the delayed Brown-von Neumann-Nash dynamics is obtained for By, ,; =
max (0, gg) where

88 = Gu(x(t— |w pj prk (t*Tw’))|w’:pk
and the delayed 0 —Smith dynamics for

0
ﬁpzvp]' = max (O, G(w, x(t — Tw))‘w:pj —G(v,x(t — Tv))\v:pi) ,

with 8 > 1. Note that under delayed evolutionary game dynamics, the ESS can be unstable (see
Fig.3.35). If the dynamics is regular, a sufficient condition of stability of an ESS x* is given by:
(i) all roots of the Jacobian of the function H defined by

Hp,(y) = yp;(£) | G(w,y(1)) jo=p, Zypk ())wr_pk]

have negative real value the ESS x* and (ii)

17(x*) o (rbnea7;< Tb> <1

where || (x")|| denotes the norm sup of Jacobian of H.

Dirac distribution

In this subsection, M is the Dirac distribution J,,_1 (the number of opponents in the same range
is m — 1). If there is no pricing for the energy consumption then, the high power level weakly
dominates the others power levels. We show that the one-shot random access game between m
mobiles and without cost ¢(.) = 0 (degenerate case) has an infinite number of equilibria. Only
(Pn,- .., Pn) is a symmetric equilibrium.

Proposition 3.7.1.5. If ¢(.) = 0, then the one-shot random access game between m mobiles has an
infinite number of Nash equilibria and unique a symmetric Nash equilibrium (py, ..., pn) which is an

evolutionarily stable state. Moreover, the game has many Pareto optima®.

Proof. (i) Symmetric Equilibrium It is clear that for all j, u/(pn, x™7) > w/(y/,x7/), ¥V x7/ €
(An)™ tie p, weakly dominates the others power levels in P\ { p,, }. Hence, the strategy p,, is an
equilibrium. Moreover the best reply to the population profile x is to play py if xp, # 1, and to
play any strategy z € A, if xp, = 1. Thus, (Pn, Pns- - -, pn) is the unique symmetric equilibrium.
At the equilibrium (py, pu, ..., pn), the payoff of each mobile is zero. Thus, (pu, pu, ..., pn) is
not Pareto optimal because the allocation obtained at (py,0,...,0) or (pn, p1, p1,-- ., p1) Pareto
dominates zero.

3 An allocation of payoffs is Pareto optimal or Pareto efficient if there is no other feasible allocation that makes every
user at least as well off and at least one user strictly better off
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(ii) Pure Equilibria: Fix a mobile j which uses the action p,. Then any action profile of the
others mobiles x ~/ €€ P! leads to a Nash equilibrium (no mobile can improve its probability
of success by deviating unilaterally). In particular, if jo, jo,...,j,—1 such that j; of the m — 1
mobiles p; and jo + ...+ j,—1 = m — 1 then no mobile can improve its probability of success
by deviating unilaterally and this kind of configuration where only mobile use p;, is also Pareto
optimal. Thus, the game has the binomial number (I') times the cardinality of P! which
is mn™~! pure Nash-Pareto equilibria (pure Nash equilibria which are also optimal in Pareto
sense). The total number of pure Nash equilibria is given by the cardinality of the set

n
{(].0/-‘-1]'?1) GNVH_l‘]’H 2 11 Z]l =m, ji 2 0}
i=0

(iif)Partially Mixed Equilibria: Any situation where at least one of the mobiles use the
strategy p, , and other mobiles use an arbitrary mixed strategy, gives a mixed Nash equilibria.
The allocation of payoff obtained in these partially mixed strategy need not to be Pareto optimal
if at least one mobile chooses the strategy p,, with strictly positive probability.

(iv) Evolutionarily Stable State: The unique symmetric equilibrium p, is evolutionarily
stable. 0

A multi-strategy is a strong equilibria if is a configuration from which no coalition (of any
size) can deviate and improve their payoff (probability minus cost) of every member of the
coalition (group of the simultaneous moves), while possibly lowering the payoff of mobiles
outside the coalition group. A strong equilibrium is in particular a strong equilibrium (by tak-
ing coalition of size) but also Pareto optimal (coalition of full size). The Theorem 3.7.2 below
describes Nash equilibria, Pareto optimality and coalition proof of two strategies {po, p1 } access
game between m mobiles.

Theorem 3.7.2. Suppose that n = 1 and 0 = c(pg) < c(p1) < V. Then the one-shot random access
game has (i) 2" — 1 number of Nash equilibria, (ii) m of them are Nash-Pareto equilibria, and strong equi-
libria, (iii) a unique fully mixed Nash equilibrium which is not Pareto optimal. (iv) a unique ESS given

by (1 - (C(—‘;;l))ﬁ, (C(%l))m]» . (v) the price of anarchy is zero for both ESS and Nash equilibria.

Proof. (Proof the Theorem 3.7.2) We show the following results: (i) If only one node transmit
with p; and the others stay quiet (pg), then the mobile which transmit with p; gets the payoff
V — ¢(p1) and the others receive nothing and has no cost c(py) = 0. This configuration is an
equilibrium point. (ii) there are exactly m pure equilibria and all these pure equilibria are Pareto
optimal (because the maximum to total payoff is attained) and strong equilibria. (iii) k (1 < k <
m — 1) of the m mobiles choose to stay quiet and the m — k others are active and play the optimal

mixed strategy in the game with m — k mobiles denote by k. (1 S , vmf]kfl) where
c(p1)

V= =5 Thus, there are exactly

Y () =2"—(m+2)
k=1

partially mixed Nash equilibria. (iv) The game has a unique strictly mixed Nash equilibrium
given by (1 - vﬁ,vﬁ) . (v) the allocation of payoff obtained in these (partially or com-
pletely) mixed strategy are not Pareto optimal.
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Pure equilibria Suppose that the node i transmits and the others A\ {i} stay quiet. Then
mobile i will obtain the maximum payoff V — ¢(p;) > 0. Mobile i obtains 0 by deviating (stay
quiet). Hence mobile i has not incentive to deviate unilaterally. A mobile j # i will receive 0
and have no cost in this configuration. Suppose that mobile j decide to deviate unilaterally then
mobile j payoff will be —c(p1) < 0. Hence, no mobile has incentive to deviate unilaterally from
this configuration. We change the role of mobile 7 and another mobile j to obtain the others pure
equilibria (permutation).

Completely mixed equilibrium The payoff of nodeiis fu(s) = s [(—c(pr)(1— 1)+ (V —c(p1))]
where 77 = [ [(1 — ¢/). The best response (BR') of the node i to the multi-strategy s~ of the oth-
j#i
ers nodes is given by

1 ify > C(";l)
BR(s ) ={ 0 ify< C("jl)
. c(p1)
1] ifn =
[0,1] ify v
. ) . . a1 =¢)
Note that at 77 will be independent of i. Thus, for i,k € {1,...,m}, the quotient —_———— - =
4 [Tjzk(1—s™)
_ g ,
1= % Hence, s = ... = s™. We conclude thats/ = 1 — =/, Vj € N is the unique
-5

strictly mixed Nash equilibrium.

Partially mixed equilibria Suppose that m > 2 and fix an integer k between 1 and m — 2.
Suppose k nodes stay quiet and m — k transmit with positive probability.Without lost of gener-
ality, we can suppose that the k first nodes {1,2,...,k} does not transmit and any node j with
j > k participate the game I ¥, The optimal strategy for j (j > k) iss/ = 1 — """ V/v. For
j < k, we show that mobile j have no incentive to deviate because payoff obtained by node j by
deviating is

S [(=c(p1)(1 =)+ (V)v] =0 x (1 s}y

which is lower than 0. For m = 2, the game becomes the two-player game

1\2 P1 Po
p1 | (=c(p1), —c(p1)) (V —c(p1),0)
Po 0,V —c(p1)) (0,0)

It is easy to see that the Nash equilibria of the strategic game I'! are (p1, po), (po, p1) and (1 —
v, V).

Pareto optimality Note that the allocation of payoff obtained in these (partially or com-
pletely) mixed strategy are not Pareto optimal because the payoff of each mobile is zero at these
configuration. This completes the proof. O

The negative results (ii), (iii), (v) of Theorem 3.7.2 in term of performance can be improved
by introducing the concept of correlated evolutionarily stable state (CESS). We will introduce
CESS in next subsection and exhibit a class of CESS for which the system is stable and 100%
efficient (the payoff at the CESS is a social welfare) and the system is stable in long-term. We
first remark that the result of Theorem 3.7.2 (i),(ii),(iv) for two strategies P = 2 does not holds
for arbitrary number of strategies P > 3 as shown in the following examples (see Fig.3.27)
where pure equilibria may not exists.
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The three strategies two-player game has no equilibrium in pure strategies (see Fig 3.28 and
3.27). The game has a unique completely mixed strategy

V—c(p2) clp2) —c(p1) c(p1)
( N 2) cp2 - 10y Vl ) e,
obtained by solving the indifference equations.
p2 p1 Po
pa | (=clpa), —c(pa)) | (V —elpa), —c(p1)) | (V —c(p2),0)
p1 | (=c(p1),V —c(p2)) | (=c(p1),—c(p1)) | (V=c(p1),0)
po| (0V—c(p)) 0,V —c(p1) (0,0)

Figure 3.27: No pure equilibria. Three strategies

P2 P1 Po
20— P2 | (=¢(pa), =c(pa), =¢c(p2)) | (=c(p2), =c(p1), =c(p2)) | (=c(p2), 0, —c(p))
e | (=e(p1), —c(p2), —c(p2)) | (=c(p1), —c(p1),V —c(p2)) | (=c(p1),0,V —c(p2))
Po (0, —c(p2), —c(p2)) (2,1*6(101),1/*0(102)) (0,0,V —c(p2))
p2 Pl Po
p2 | (=c(pa), —c(pa), —c(p1)) | (V—c(pa), —c(p1), —c(p1)) | (V —c(p2),0,—c(p1))
p1| (=c(p1), V —c(p2), —c(p1) | (=c(p1), *C(Pl) V- C(P ) | (=c(p1),0,—c(p1))
Po 0,V =c(p2), —¢(p1)) (0, —c(p1), —c(p1)) 0,0,V —c(p1))
Pz p1 Po
A | P2 (=c(p2), —c(p2),0) | (V =c(pa), —c(p1),0) | (V= c(p2),0,0)
| (=c(p )V (p2),0) | (=c(p1), *C(Pl)f ) | (V—c¢(p1),0,0)
Po (0,V —c(p2),0) (0, —c(p1),V —c(p1)) (0,0,0)

Figure 3.28: No pure equilibrium under pricing.

For the remainder we assume that 0 = c(pg) < ¢(p1) < ¢(p2) < ... < c(pn) < V. We have
seen in Theorem 3.7.2 that with two strategies, the access game between m mobiles has several
pure equilibria and Pareto optimal solutions. The following Theorem 3.7.3 shows that Theorem
cannot be extended for three strategies and an equilibrium do not exist in pure strategies.
Theorem 3.7.3. Let §P be the cardinality of P. The evolutionary random access game with more than
two strategies §P > 3, and m > 2 mobiles has no pure equilibrium.

Proof. Fix a strategy profile (a',...,a™) € P™ with 4P > 3. Let T1 = argmaxa/. We distinguish
]
two cases: fT1 = 1or §T1 > 2

e suppose that {71 = 1 and let T1 = {j*}. One has in particular pj* > po=0.1If a = pi <
pn then any mobile k in P\ T'1 which deviates and uses a' > p/* > py = 0 (the existence of
a' is guaranteed because there are more than three strategies) will improve its payoff from

—c(d*) to V —c(dh).

If /" = p, then mobile j* can improve its payoff from V — c(py) to V — c(b") by playing
a second higher power level b/* € T2 = arg m%>1< a/ or one the others mobiles can save

energy.
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 suppose now that 71 > 2. Then if (al,a oo, a™) # (po, - .., po) there is collision for all
mobiles which transmit, otherwise (al,a ,...,a") = (po,...,po) and any mobile which
deviates and uses a power greater than py will have a successful transmission.

2
2

In both cases, there is at least one mobile can deviate and improve its payoff. Thus, (a',...,a™)
is not an equilibrium. Since (a!,...,a™) is an arbitrary pure strategy profile in P with P > 3.
We conclude that the game between m mobiles has no pure equilibrium if the number of pure
strategies is at least three. U

Theorem 3.7.4. Then the evolutionary access game with m mobiles and at least three strategies has a
unique Nash equilibrium (in mixed strategies) given by

1

c m—1

xpo:( (51)) ,

(P \ ™7 _ (elp)\ 7T

. cpj+1) \ "™ cpi)\"
< L= — | —=

1_]<n,xp] < v ) <V> ,

n—1 1
C(p ) m—1
Xpy =1-— le’jxm:l( Vn )
j=1

Proof. The result follows by using the inverse of the function x™ in (0, 1) and solving the system
(Cramer invertible)

cpr) )
14
1
1 0 0 0 0 Xpg c(pa)\ ™1
1 1 0 0 0 Xp, 14
11 1 0 0 Xp, (C(pB))m]1
0 . o 1%
1 1 1 1 0 Xp, 4
1 1 1 1 1 x 1
Pn C(pn) m—1
1%
1

O

Proposition 3.7.4.1. The price of anarchy and the price of stability (PoS) of Nash equilibria in the
random access game are both zero for §P > 3.

Correlated evolutionarily stable state

In this subsection we focus on the concept of correlated evolutionarily stable state (CESS) in access
games. A correlated equilibrium is introduced by Aumann (32) in 1974 and can be interpreted
as a distribution of actions or messages given to the mobiles by some referee (which can be the
base station or the receiver) before to play each local game. For more details on correlated equi-
librium, we refer the reader to (32; 33; 125; 58). As in (125), we use the concept of correlated
equilibrium from the perspective of bounded rationality. In term of medium access control, the
correlated mechanism phase (the phase of messages reception from the receiver before trans-
mission) can be seen as the analogue of the probing or listening phase in CSMA algorithm (users
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willing to use the channel must first probe -or listen to- the channel, and when it is not busy,
they can decide to transmit).

Let N := {1,2,...,m}. We define a probability space (Q, 29, ]Pm) which generates signals
on which the mobiles can condition their strategic power choices where () = P™. The set Q) is
partitioned as follows I/(b) := {ba'a®...a/ Y/t 2" | d' € P,1 # j}, I := {I/(b), b € P}.
then, I/ has exactly |P| = 1 + 1 elements which are information sets of mobile j. We define an
assignment function (called also rule) profile « = (al, ..., &™) as a mapping from the set of states
or signals () to mixed strategies set A(P). For all j, the assignment function of the mobile j, ol

must satisfy : if for some w, a/(w) = b, then a/ (w') = b, for allw’ € I(s).

That is, for each element w € I/, mobile j cannot distinguish states that are in the same
information set (same equivalence class). We denote the set of all pure assignment functions
by AF : {g| g : P — P}. Thus, when a mobile chooses an assignment function « and
when he receives the signal w € Q) from the referee, he will choose the mixed action a(w).
We use a(a/|w) to denote the probability assigned on a/ under this mixed action a(w). Then
a(w) = [a(polw), ..., a(pn|lw)] € A(P). Given a referee (), IP), we define the identity assign-
ment function as «’"(a/|w) = 1if proj/(w) = a/ where proji(w) denotes the j—th element of
the signal w and & (a/|w) = 0 for all w such that proj/ (w) # . If each mobile use the identity
assignment then, the resulting probability distribution of actions profile actually played will be
P, the same as the probability distribution of actions recommended by the referee. But when
mobiles use other assignments, a different distribution may result. Given an assignment profile
« and a probability distribution IP over P™, the expected payoff is given by

fla) = )} Pw) ) uma) I—A[/wj(ﬂjIW)
j€

we aepm

=Y i) ¥ @) [
aepm we) ]EN

= me um(”)QlX (ﬂ)

where Qq(a) = ) P(w) ] o/ (a/|w). We say that two assignment functions profile « and 8
we JEN

are equivalent if they induce the same value Q, = Q

Proposition 3.7.4.2. Suppose that for all a € P™ IP(a) = IP(v(a)), for all permutation o (the distri-

bution IP is said symmetric). If an assignment profile B is equivalent to a'®™ then Qg(a) =1P(a), for all

aecP™

Proof. One has, Q,isn(a) =P(a), Va € P™. The result follows immediately. O

Now, suppose a small group of mutants appears. These mutants use a mutational assign-
ment function &, which is not equivalent to the identical assignment function ™., but they
cannot change the referee recommendation. Let € be the portion of the population which are
mutants (who use «’,) and 1 — € portion of the population are non-mutants who use a’®". At
each time, m mobiles are randomly chosen to play the strategic access game. In playing the
access game, the mobiles have the same referee ((),IP)). A probability distribution IP over P
is an CESS if non-mutants with identity assignment function perform better than mutants with
assignment functions that are not equivalent to the identical assignment function.

Definition 3.7.4.3. A CESS P is a symmetric distribution probability over P" such that for every
assignment function o™ nonequivalent to the identical assignment function a'™, there exists some
€ym > 0 such that
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F™ (@™ eq™ 4 (1 — €)a™) > F™(a™, ea’™ + (1 — €)a'®™) (3.13)
forall e € (0,€ym) where F"(B,a) = Y Brf(r,a,...,a)
re AF

When the inequality (3.13) is non-strict and € = 0, the probability distribution IP is a corre-
lated equilibrium (CE). Hence, a CESS is a CE.

Proposition 3.7.4.4. If x is an ESS then the product measure x*"™) given by x*"™) (a) = I Xl (al) is
JEN
a CESS.

Proof. Tt is easy to see that x*(") is a probability measure on P™. Since x is an ESS, (x, ..., x) €
A(P)™ is a Nash equilibrium of the m—player game without correlated device (Q = @ or
mobiles ignore the signals) i.e

Y um(a) [Tx(@) = Y um(®,a7®) T x(a)) >0,V0" € P.

acpm JEN acpm JEN\{k}
This means that the product probability measure x*") is a CE. Moreover,

U (Xe, ooy Xe, X, Xep ooy Xe) > U (Xe, oo, Xe, Yy Xey oo, Xe), VY

implies that

Y Pw@) ¥ um(@x(@w) [T xe(@lw)> ) P(w) ¥ um(@y(@w) [T xe(d|w)

we aePm JEN\{i} we) aepm JEN\{i}
where P(a) = [ x(¢/), xe := (1—€)x +ey. O
JEN

More generally all convex combination of Nash equilibria (NE) are correlated equilibria and
the set of CE is convex. This convexity properties of the CE’s set is used in some algorithms
based on linear or convex programming and generically, the complexity is less than in Nash
equilibria in finite action games. We denote by Acgss the set of CESS. Then,

Lemma 3.7.4.5. The following inclusions holds:

Agss C ANE C Acge, Agss C Acess C Ack, (3.14)

One of the principal interest to study CESS is that, in general CESS remains stable for small
delays in various game dynamics and the expected payoff obtained at ESS can be improved by
CESS distribution. Non-ESS can be CESS as shown below.

We now construct of a class CESS for arbitrary number of users with two actions.

Number of mobiles which transmit with power p; We define numb,, : P" — N as the
number of transmitters of the power p;. For example, numby, (py, . .., pn) = mand numby, (pu, az,..., a™) =
1ifal # pyn, ¥j > 2. The set {b € P™ | numby, (b) = 1, numb, (b) = m — 1} is exactly the situa-
tions where only one of the mobiles transmits with the power p,, and the others mobiles use the
power level py (do not transmit). numbr(b) = 1 if and only if there exists a unique j such that
a/ = py ie all permutations of the actions profile (p,,a2,...,a™) and permutations satisfying
pj < pnVj. There are mn™ 1 possibilities.

Denote by @" := {a € P" | numby, (a) = 1, numby (a) = m —1}.
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Proposition 3.7.4.6. For two strategies, the probability distribution P" over P™ defined as

lljm(a):{ % lfﬂG@m

0 otherwise

. . V- o
is a CESS with the payoff % > 0. Moreover at each slot, we have a successful transmission

with probability one (if each mobile have some packet to transmit at each slot) and hence, the CESS leads
to a social optimum. The price of anarchy of the class of assignment functions with the distribution P™
is one (i.e the proposed method is 100% efficient). This class of CESS is also energy efficient (the energy
consumption is minimized).

Proof. ©™ has exactly m actions. Thus, P" is a probability measure. We show that every strat-
egya € PusedinP”, )  P"(x,a’) > 0and any alternative strategy b/ € P\{a}, it
a~jepm-1
holds that Z P" (&, a~7) [u(oc, a ly —u(bl, a*j)} > 0i.e Since n = 1, we have verify for the
a~iepm-1
inequality for two strategies: for b/ € P\{p1} one has, [un(p1,a™ /) — um(V/,a”))|[P"(p1,a7)) =
V —c(p1)+c(t/)
m

a~jepm-1
0 for all permutation on the position of j and b/ # py. Similarly, for b/ € P\{po},a/ € @1,

one has, [ty (po,a ™) — (b, a= )P (py,a”) = C(mil) > 0 Hence IP" is a strict CE. Thus, P™

is a CESS and the system has a successful transmission at each slot with probability one. The
total payoff obtained at the CESS is exactly V — c(p1) which is strictly greater than the payoff
obtained at the ESS (zero). The social optimum is V — ¢(p; ) which guarantees a successful trans-
mission with the minimum power consumption. thus, the CESS is efficient in term of energy
consumption (by considering par example the ratio between the probability of success and cost
of energy consumption as the energy-efficient metric). O

Benefit of Correlation

One of the advantages of a correlated evolutionary stable state is that it has a potential to reduce
the distance between the optimal solution and the ESS solution obtained as an outcome of users
which decide independently.

Proposition 3.7.4.7. The following inequalities holds:

PoScgss > PoSgss > PoAgss > PoANg > PoAck (3.15)
POSCE 2 POSNE 2 POSESS Z POAESS 2 POANE Z POACE (316)
Proof. Apply the Lemma 3.7.4.5. O

We define the benefit of correlation (BoC) as PoScgss — POANE.
Corollary 3.7.4.8. The benefit of correlation in the random access game is 100% for Q) = ™.

BoC =1
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Probability of success: Comparison at NE, ESS and CESS

In the numerical examples below, we show how the pricing function can optimize the network

throughput or probability of success. we first investigate the impact of the different parameters

and pricing on the NE, ESS and CESS and the convergence of the replicator dynamic with time

delays. We also discuss the impact of the pricing function on the system capacity. We took the

parameters: three strategies P = {po, p1,p2}, n =2,V =1, y = 0.8 (80% of coverage). The
n

expected probability of success of a mobile is given by Z xp,Grc(xpy + ...+ xp; ;). We consider
j=1

three examples of distribution: geometric distribution Geo(p = 0.3) and Dirac distribution

Om, m = 30.

Probability of success - NE

Pricing P,

U] Pricing Py

Figure 3.29: Probability of success - Dirac distribution m = 30

Figure 3.30: Geometric probability of success with parameter p = 0.3

These numerical examples (Fig.3.29,3.30, 3.31) confirm the optimality of CESS in random
access game with two strategies: probability to have a successful transmission at the CESS
is maximum and equal to the probability that a resource exists times the probability that a
randomly selected mobile has a packet to transmit which we represent by y = 0.8.

Limitation of CESS’s approach in access game
We have seen that for §P < 2 or for ¢(.) = 0, CESS can improve the performance of system and

some class of CESS are social welfare. But for P > 3, the correlated equilibria is reduced the
Nash equilibria. Hence, the correlation is not needed. If we reduce the set of signal (message)
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Chapter 3. Evolutionary games with random number of interacting players

Figure 3.31: Probability of success at CESS

to ) = ©" we obtain that If #P = 2 then PoScgss = 1 = PoSNE = PoAcgss and 0 = PoSggg =
POAESS = POANE. If ﬂP > 3 then POSCESS = POACESS = POSESS = POAESS = POSNE =
POANE =0.

Game dynamics for CESS

The class of game dynamics based on rule or assignment functions r € AF can be extended to
correlated strategies. These dynamics are systems of non-linear delay differential with §.AF =
m™ equations. The revision protocol B gives a matrix with size m>™. y be a distribution of
probabilities on AF. Then y; is the fraction of the population of mobiles with the assignment
function r. The evolutionary game dynamics is then given by

Tyt = ¥ yr0Bn(Cy) —yr T, rlCy) (317)

FEAF FEAF

where G is a G-function defined on a more general space that contains the set of assignment
function satisfying

Gv(y)v:r =Fk(y) = Z fM(r/’_’_j) H]/?i'

FieAFm1 i#j

3.7.5 General distribution

Theorem 3.7.6. The evolutionary access game with random number of interacting mobiles around each
receiver and at least three strategies has a unique fully mixed Nash equilibrium given by

D)

1<j<n xpy =Gyl (C(Pj+1)) ol (C(Pj)) ,

g

1%

n—1
Xp, =1— Zi Xp, = Xpy =1 G,El (C(én))
j=

under the condition that P(K = 0) < C(‘ljl)
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3.7. Correlated Evolutionarily Stable Strategies in Random Medium Access

v %4
where [ is the interval (0,1) and Gy is a bijection from I to (P(K = 0),1). The result follows
by using the inverse of the G-function of the random variable in (0,1) and solving the system
(Cramer invertible)

Proof. If P(K = 0) < (@) all the real numbers C(‘};l), C(Pz)’.”’ c(pn) are in set Gy (I)

_1(c(p1)
G =y
100 0 0 Xp o1 (<p2)
11 0 0 0 Xp, K\"v
11 1 0 0 Xp, B Gzél c(ps)
0 : . v
11 1 1 0 Xp, 4 :
11 1 1 1 Xpy G (C(Pn))
%
1

O

Proposition 3.7.6.1. For any distribution of the random variable K, and §P > 3, the following results
holds : POSNE = POSESS =0= POAESS = POANE

Non-convergence and instability to the ESS

In figure 3.32, we plot the trajectories of replicator dynamics without time delays and three
strategies. We observe the convergence to the interior rest point starting from any in the rel-
ative interior of the simplex. Moreover, the interior rest point is asymptotically stable. The
parameters are V =1,¢(p2) = 1/2,¢(p1) = 1/4,¢(po) = 0.

P2

Figure 3.32: Three powers: replicator dynamics

In figures 3.33, 3.34 and 3.35, we describe numerical application of our evolutionary game
model with Poisson distribution of mobiles under the delayed replicator dynamics in which

91



Chapter 3. Evolutionary games with random number of interacting players

each pure strategy is associated with its own delay (7, = 0, 7, = 7). We took a poisson
distribution with parameter A = 5. in Poisson distribution. In the figure 3.35 we illustrate
a situation where the ESS is not stable (for large delays) and in the figure 3.33 and 3.35 the
dynamics converge to the ESS which is stable (for small delays).

Fraction of mobiles with P1

—-—1=0.02, ||
=%1=1

I I I I T
0 5 10 15 20 25 30 35 40

A5 time t

Figure 3.33: Convergence and stability of ESS for small delays

Fraction of mobiles with P1
&
T
.

A=5 time t

Figure 3.34: Oscillation with decreasing amplitude.

These figures show that the ESS can be unstable for large time delays. In the particu-
lar case of pairwise interactions K = 1 where the payoff functions F, are linear, there is a
method to obtain the equilibrium from oscillating trajectories of the delayed replicator dy-
namics if its remains at the relative interior of the simplex starting from any interior function
¢(t) € intAy, t € (—7,0), then the time average trajectories of the delayed replicator dynamics
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-

Fraction of mobiles with P1
I o o I3 ° o o
o = & > 2 % o

IS
)

——1=11,
—<—1=13
m—1=20

o
2
=

L L L L
u0 50 100 150 200 250 300 350 400
A=5 time t

Figure 3.35: Instability of ESS: non-convergence.

converge to the ESSi.e

1 T *
Ar = ﬁ/S xp;(t) dt — Xp,-
Since the access game has a unique interior equilibrium, the delayed replicator dynamics has a
unique interior rest point. Since the set A, is compact, there exists ¢ such that the subsequence
Ag(T) converges (to some point x;). Similarly, the vector Az ) converges to x. We show that x
is a rest point of the delayed replicator dynamics.

Log( M),
xp;(s) 1 ¢(T)
e e (v e ‘“)w_p], -
()
ﬁ;/ xp(5) G (0, (2(t = ) )0y dt
ep’s

This implies that when T goes the infinity, one has F, (x) = constant. By uniqueness of the
interior equilibrium, we conclude that x = x*. Note that for the Brown-von Neumann-Nash
dynamics the limit of the time average trajectories can be different than x™ (see (99; 44) for details
on the so-called Shapley triangle, Time Average of the Shapley Polygon TASP) and Birkoff center.

3.7.7 Extension

We describe two possible extensions of the access game studied in previous subsections. The
first is the asymmetric case: multi-class of users and the cost function are not necessarily the
same. We give a multi-class evolutionary game dynamics for this model. The second extension
is a signal-to-noise-plus-interference ratio (SINR) based admission control in which a mobile
has a successful transmission if its SINR of the mobile is greater than some fixed threshold B.
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Chapter 3. Evolutionary games with random number of interacting players

Dynamics for asymmetric random access games

We use the model of multi-class evolutionary game to study the evolution of population profile
(frequencies) and the asymptotic stability of (strict) equilibria in long-term. For example, the
delayed replicator dynamics becomes

d e - e
Exz/(t) = xz/(t) G¢(w, x(t — Tw))‘w:p}_ - ];)xpk(t)(} (w', x(t — T ) [/ =py (3.19)

j=0,...,n,, €&

where € denotes a index set for class or subpopulation, x(t) = (x!(¢),...,x*), x°(t) = (x5, k=0,

the state of class e with 7, + 1 actions. The number 7, denotes time delays of the action py in
:lass eand G(v, x(t — 1;) Jo=p, = Fp, (x(t — 75,)) the associated expected payoff received at time

SINR-threshold based admission control

We now focus in the case where the value V of successful transmission may depend on the
power consumption such as in the effective throughput or capacity depending on the signal
to noise plus interference ratio (SINR). The system can accept several mobiles depending on
their SINR. The packets of mobiles with a very low SINR (less than p) are lost. In that case
the appropriate game formulation is an evolving game with variable number of players and
coupled constraints. When facing to m others mobiles, the mobile is subjected to the Quality of
Service (QoS) constraints

alhi

SINR ) = G T ik =

where  is some threshold, o2 noise term, & is the gain, 7 is the load. The channel decodes
correctly if the SINR/(a) > B. This implies that, given the power level of the mobiles a ™/, the
mobile j has a successful transmission if its power level is in

Pl(a~l) = {b cePl|b> é.(az + 9 Zakhk)}.
W =
By doing this SINR-threshold admission control, more than one mobile can have successful
transmission and the number of collisions is reduced compared the models described in previ-
ous Sections. The payoff is then
i ad TN = el 1 ifd € Pi(a
ty 9 (@), a71) = —elal) + V{ 0 otherwgse )

__ph
o2+ Ipyyh
successful transmission if they use the power level p; and the others mobiles use py. The class
of CESS constructed in section 3.7.1 can be formulated as follows:

Q" = {b € P™ | numby, (b) = k, numby,(b) = m — k}

Let k be sup{/, > B} where h = min#/, i = max//. Then k mobiles can have

Under the correlated strategy P given by the distribution P"(a) = ﬁ@Lm ifb € ®" and 0
otherwise, each user has %}Sf?l) The expected payoff is then k(V — c(p1)) and total energy

consumption is kp; which is the minimum possible for k successful transmission.
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3.7.8 Notes

Biological models and tools have inspired a growing number of studies and of designs of decen-
tralized wireless networks. In various ways, this work falls in this category of biology-inspired
algorithms and decision making theory. The evolutionary game theoretic framework proposed
here incorporates several actions for each mobile for interference, and admission control. We
have analyzed correlated evolutionary stable states which preserve robustness, stability and
high performance compared to ESS and Nash equilibrium. An interesting extension of this
work is the evolutionary communication equilibria (85) that extends the correlated evolutionary
stable states by introducing more general signal (message) space.

Notes

In next chapter we develop a new class of evolutionary game dynamics which covers migra-
tion and mobility of players in a one-hop neighborhood. This location-dependent evolutionary
game dynamics with multicomponent strategies is well adapted to hybrid systems. Example of
applications to power control in heterogeneous networks is given. The chapter is based to our
publications in (209; 210).
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Chapter 4

Evolutionary game dynamics with
migration

In this chapter, we propose a class of bio-inspired evolutionary game dynamics with migra-
tion for hybrid population games with many local interactions at the same time. Each local
interaction concerns a random number of interacting players. The strategies of a player have
two components. Specifically, each player chooses both (i) the region or subpopulation and
(ii) a strategy among a finite set of secondary pure strategies in each region. We investigate
what impact the restriction the actions, when updating a strategy, a player can change only
the secondary strategies associate to the region at a time, has on the population dynamics. We
apply this model to the integrated power control and base station assighment problem in a
multi-cell in code division multiple access (CDMA) wireless data networks, in OFDMA-based
WiMAX environment, and association between technologies in heterogeneous networks with
large number of mobiles. We show that global neutrally evolutionary stable states are station-
ary points of hybrid mean dynamics called dynamics with multicomponent strategies under the
positive correlation conditions. We give some convergence results of our hybrid model in stable
population games and potential population games under some particular class of dynamics.

4.1 Introduction

Power control in wireless networks has become an important research area. Since the tech-
nology in the current state cannot provide batteries which have small weight and large en-
ergy capacity, the design of tools and algorithms for efficient power control is crucial. For a
comprehensive survey of recent results on power control in wireless networks an interested
reader can consult e.g., (144) and the reference therein. Power control protocols based on game
theory have been designed for already ten years starting with the pioneering work (76; 115).
Non-cooperative games provide a convenient framework for decentralization and distributed
decision making in those applications, where as cooperative approaches of game theory have
allowed to handle issues concerning fairness in power allocation (17).

Most applications of game theory to power control consider mobile terminals as players of
the same type and study strategic one-shot games with a fixed number of players. Here, we con-
sider a population game with many simultaneous local interactions, where the game is played
infinitely under some self-organizing process called "hybrid dynamic" and where each inter-
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action concerns a random number of players (213). We develop several class of bio-inspired
game dynamics with migration (148) in a hybrid evolutionary game model in code division mul-
tiple access (CDMA) wireless data networks, in OFDMA-based WiMAX environment and in
association problem between several types of technologies such as UMTS 3G, WiMAX, WiFi
etc.

A hybrid non-cooperative game model for wireless communication has been studied in (4)
as an extension of the classical non-cooperative power control game formulation in CDMA
system in which mobiles were considered to be connected to the closest base station (BS).

We consider in this chapter an evolutionary game model and study a hybrid dynamic for
updating actions along with its convergence to an equilibrium point. We apply this model to
the integrated power control and base station assignment problem as in such that each mobile’s
action space consists of the choice of a power level and a base station in some region which
corresponds to a cell. The first advantage to use evolutionary framework to model this problem
is that, under suitable assumptions, evolutionary game dynamics give naturally an algorithm
for converging to an equilibrium point. Evolutionary Game theory describes the evolution with
some dynamic process and involves strategic interaction over time in large populations of users.

Contribution

In the first part of this chapter we develop several classes of bio-inspired game dynamics with
migration for hybrid systems. We apply our hybrid evolutionary game model in code division
multiple access (CDMA) wireless data networks, in OFDMA-based WiMAX environment.

The second part of the chapter focuses on multi-class Stackelberg approach:

¢ On one hand based on the leader-followers games with constraints in large population of
players, general model of discrete and continuous time game dynamics are proposed.

 We apply evolutionary Stakelberg games! in several contexts including CDMA cognitive
radio networks, OFDMA-based WIMAX environment in wireless networks and associa-
tion between several technologies in hybrid networks.

* we develop a coordination mechanisms between players. To be best to our knowledge,
this work is one of the first to apply multilevel evolutionary games in networking context.

Structure

The chapter is structured as follows. We first provide in the next section the model with different
second strategies set in each region and we develop the hybrid mean dynamics. After that we
study the power control game in multi-cell CDMA and we give some numerical investigations.
We give some convergence results in potential population games and stable population games
(211) with constraints. We then describe a Stackelberg approach in population games with
choice constraints.

!The classical Stackelberg games model rational players with asymmetric roles. In this paper, we don’t necessary
consider rational players. Players update their strategies by trial and error-detection and revising their protocols of
strategies process (learning).
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Chapter 4. Evolutionary game dynamics with migration

4.2 The Hybrid Model

We consider a population game model with multicomponent strategies. The population game
consists of

¢ Alarge number of players.

¢ Each member of the population has a multicomponent strategy: first strategy (region) and
secondary strategy.

¢ The players with the same first strategy have to choose their secondary strategies in a fi-
nite set and compete in a local non-cooperative game with either a finite random number
of interacting players or with all the players in the region. The set of strategies avail-
able to players in all the population is S and has typical elements (r,a), (7,b). Let A" =
{p},...,pI"} the pure secondary strategies set of the region r and, 8" = {(r,a), a € A"}
the pure strategies of a r—player. Then S = U,S". Denote by I" the mass of the region r, |
the total mass of the population,

X ={xeRY, x>0 x, =1"}
a

the set of mixed secondary strategies in the region r and,
X={xeREW x>0y 2 =Y 1=}
roa r

the set of all mixed strategies. Without loss of generality, we normalize the total mass [ of
the population to one. We call state of the population an element of X" and, state of the region
r, an element of X".

e Each player from each local interaction receives some payoff. By F;(x) we denote the
expected payoff (reward minus loss) of the second strategy a € A" in the region r when
its state is x” and the state of the other regions is x . If every user takes a part in some
region in a non-cooperative game between K" + 1 users where K’ is a random variable
over {0,1,2,...}, then the payoff F] (x) can be expressed as

Fi(x) = Y P(K = k)F*(x)
k=0

where FI¥(x) is the expected payoff of the strategy a obtained in the local interaction
between k users in the region r when the state is x. We denoteby F : X — R ‘Arl, the
payoff function of all the population.

In addition to the study of the equilibrium of the game we shall consider also some evolution-
ary dynamics and study its convergence properties. We shall assume that players revise their
strategies and use the strategies with higher payoffs. The system evolves under some evolution-
ary game dynamic process that describes the change of strategies (incoming flow and outgoing
flow) in the population.

4.2.1 Global Nash Equilibrium

We say that x = (x},)4 is a Global Nash equilibrium (GNE) if for all deviation multi-strategy
mut = (mut})y

Y. Y (xh — muty)Fy(x) > 0. 4.1)
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Wardrop equilibrium When the number of opponents is very large (possibly infinity), the cor-
responding Nash equilibrium is sometimes referred to Wardrop equilibrium. A state x is a
Wardrop equilibrium if for any region r, all strategies being used by the members of the region
r yield the same payoff, the payoff that would be obtained by members which chose the region
r is lower for all strategies not used by players with the first action r.

Vr, Va, x, > 0= Fl(x) = F" = constant,
X =0=F(x)<F, va,/|x,>0

For the existence of such equilibria, we can transform to existence of solution the variational
inequality (4.1) which is guaranteed if the function F;(.) is continuous.

The relation between the two definitions is given by the following equivalences (see also the
interaction between several populations model in (168)):

1 rr
xisGNE <= x € argmax {;;mutalfa (x)} 4.2)

— [x >0= Fl(x)>F,(x), ¥, d] (4.3)

4.2.2 Global evolutionarily stable state (ESS)

We use here the notion of ESS defined by Taylor in (197) in a multi-subpopulation game models
but in our case the fitness of the region r can be independent of the state of the other regions, and
users migrate to the regions with higher fitnesses. We say that x = (x},),4 is a global evolution-
arily stable state if for each deviation multi-strategy called "mutations" mut = (mut}),, # x,
there exists some €, > 0 such that Ve € (0, €put),

Y (xf — muty)Fy (e mut 4 (1 —€)x) > 0. (4.4)

r,a

If the inequality (4.4) is non-strict the corresponding equilibrium is called Neutrally Stable Strat-
egy.

4.2.3 Choice Constrained Equilibrium

A strategy x is a choice constrained equilibrium (CCE) if for all (7, a) such that x/, > 0 one has

F, (x) = max Ff(x). (4.5)
be AT

Note that a global ESS is a neutrally ESS which is a GNE. But a GNE can not be a global ESS.
A CCEis a collection of constrained local Nash equilibria.

4.24 General Game Dynamics with Migration

We study a game-theoretic dynamics of a large population of users with migration. Users move
to a region in which the average payoff of their power control strategy is higher. If user from
region 7 chooses a base station from region r we will say that the user migrate to region r. Migra-
tion between regions could help the population to evolve towards a stationary point which is
related to a Wardrop equilibrium (233; 179) or an evolutionary stable state.
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Strategies with migration as replicators

We introduce here the replicator dynamics with migration which describes the evolution in the
population of the various strategies. In the replicator dynamics, the share of a strategy in the
population grows at a rate equal to the difference between the payoff of that strategy and the
average payoff of the population under the migration constraints. More precisely, let (x¢) be the
state of the population at time . Thus we have ) ° ) "x}; = 1and x},; > 0 where x} ; represents

r a
the fraction of players playing a strategy (7, a) in period ¢.

We describe by approximating from stochastic influence (198) on the change in frequency
of actions, the replication dynamics. We will describe more general class of evolutionary game
dynamics in next subsection.

Suppose that in every period At, each player learns with probability aAt > 0 the expected
payoff to the other opponent players and changes to the other’s strategy if he perceives that the
other’s payoff is higher. However the information about the difference in the expected payoffs
of the strategies is imperfect, so the larger the difference in the payoffs, the more likely the
player is to perceive it, and change. Specially, we assume that the probability that a player
using (r,a) will shift to (7, b) in some neighboring set \V(, ;) is given by

o W) ~ E ()] i Fpy(x) > B ()
a,t+At 0 if F;,t(xt) < Fg,t(xt)

where y is sufficiently small so that x; , < 1holds V (7,b), (r,a). The expected fraction Exy ;, 5,
of the population using (,a) in period t 4 At is given by

Xpp—abtxg, Y xp W [F(xe) — Flp(x)] + Yo abtxg g ' [Fy(x) — Ff ()]
(7,[7)6.'[ (7rb>€-/\/(r,xl)\z

=xpFap Aty [ Fr(xe) — ) xZ,tFZ,f(xt) (4.6)
(7’17)6-/\/0,11)

where

7= {(7,b) € Ny, Fpyl) > Epylxi)}

For large population, we can replace Ex’ by x” . Taking the limit of
g€ pop P at+At OY Xg 4 At g

T __ Al
At

when At goes to zero, we then obtain

d
Continuous time: Exfm = ap’ Ge(xt)

where

Gr=uxp, [Ene(xe) — ), xp,F (%)
(7rh)6N(r,a)

The constant y"« changes the rate of adjustment to stationary point. In the classical replicator
these parameters are fixed to one. The two parameters a and y give us a framework for con-
trolling game dynamics (changing or upgrading policy) through the choice of a gain parameter
governing the replicator dynamics. The discrete time version of the dynamics is then given by

Discrete time:  xp ;. o, = Xg ;0 + ap’ Gy (x1) At
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Decomposable dynamics for hybrid power control games

We now describe more general decomposable dynamics with migration respectively to apply
in hybrid power control games.

We assume that during any time-step At, each individual among a fraction " At of the region
r takes part in some local interaction and receives payoffs. We allow a fraction of users to
migrate to a region in which their strategies have higher payoffs. The flow in the region r is
specified in terms of some functions p , which determines the rates at which a player who is
considering a change in strategies opts to switch to his various alternatives in the region r, and

(r,a)

some function % (;'b)
in strategies opts to switch to his various alternatives from other regions into region r. The
functions p and # are called revision protocols. The two revision protocols depend on the state
of the population and the payoff functions. The inflow inside the region r is k" Z X705, and
ac A"
outflow inside the region 7, k"x, }_ p} ;. We denote by M, the function representing increase
acA"

in the number of users inside of region r due to higher fitness. M, is the difference between the
intra-inflow and the intra-outflow.

which determine the rates at which a player who is considering a change

M(x") ==K | ) Xipha — X5 ) Pha 4.7)
ac A" acAr

The inter-inflow of the region r is k" " (Zb:) xiqgsg and inter-outflow of the region r is 7"k" x! (Zb;) 17((:;))
r, v,
where 7" is a parameter which represents the migration rate of region r, and k" is a growth pa-
rameter. By ¢;, we denote a function which describes changes of the numbers of users playing

the pure secondary strategy a in the region r due to migration from other region to the region r.

T r 7 (Fb r,a
A ) = | B =) T o) “8)
7,b 7,b

By combining the two equations (4.7), (4.8) we obtain the continuous time mean dynamics
with migration or mean dynamics with multicomponent strategies.

%XZ('?) = Vit (x) = My(x' (1)) + ¢ (x(£)) (4.9)

We denote by S the following revision protocol

(f,b) . krqu lf 17 =71
o kr'yrn((::sg if7£r

Some example of dynamics with multicomponent strategies

Here we give some class of dynamics with migration. We denote by [d] .+ the maximum between
d and 0.

® Replicator dynamics

. ,
Oha = X5ES = Ef)e, mile) = X5[ES — Ff)
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Smith dynamics
ro— [F - FEy, ) = [F
Pa,a a a}-&-l 77(, a) [ ]+

BNN dynamics
- .
~ YR = [ = Y Exgl
a

Combined Smith and BNN dynamics (in this order)

bha= BBl (Y =~ LK
(7,0)

Combined BNN and Smith dynamics

- D RsL () = - R

Note that the order of combination of the revision protocols is non-commutative. We next define
number of properties that classify evolutionary game dynamics with migration constraints.

Constrained Nash Stationarity (CNS) property All rest points of the mean dynamic (4.9) are
precisely the CCEs of the game being played i.e (M + ¢)(x) = 0 if and only if x is CCE.

The replicator dynamics is one of the most studied dynamics in evolutionary game theory
to describe evolution of the frequencies in the population but it is known that the replicator
dynamics may not lead to equilibria (see (231; 168)). To guarantee constrained Nash stationary
(CNS) properties, the mean dynamics must satisfy some conditions.

Positive Correlation (PC) (168)

ZPr "+ ¢h(x',x7")) > 0.

Positive correlation guarantees that every Nash equilibrium of the game is a stationary point of
the dynamics (4.9) as shown in Result 4.3.3.

To see why this condition is so named, observe that by the condition ) M} (x") + ¢, (x",x™") =
7,0
0,

ZFr DA, xT)) =

where Cov denotes the covariance between strategy growth rates and payoffs in region 7.
Hence, condition (PC) holds if there is a positive correlation between growth rates and pay-
offs in each region.

Monotonicity condition: sign preserving (SP) Monotonicity condition on p and # defines the
following class of dynamics. The couple of functions (p, 77) preserves the sign if for all region r

7

oy f 20 fnac A and F(x) > F()
Paa =0 otherwise
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(0) () { >0 ifac ALbe AL Fi(x) > F(x)
=0 otherwise

The sign preserving property say that the inflow rate from the strategy a to @ inside the region
r is positive if and only if the payoff to a exceeds the payoff to @ and the inflow rate from other
regions to the region r is positive for a given strategy a if and only the payoff to r exceeds the
payoff to 7.

4.3 Equilibrium and rest point

In (168), Sandholm showed that in absence of migration (par example if 4" = 0, V r), replicator
dynamics (or general imitation dynamics), Smith dynamics (pairwise comparison dynamics),
projection dynamics, Brown-von Neumann-Nash dynamics (excess payoff dynamics) satisfy
the positive correlation property. Moreover Brown-von Neumann-Nash dynamics and Smith
dynamics satisfy (CNS) property. Here, we extend these results to evolutionary game dynamics
with migrations.

Theorem 4.3.1. Suppose that p and 1 generate one of the following dynamics: replicator, Smith, BNN
dynamics. Then, the resulting dynamics with multicomponent (p, 1) in (4.9) is (PC).

Theorem 4.3.2. Suppose that the functions p and 1 satisfy (SP). Then, The multicomponent dynamics
(4.9) satisfies (PC). In particular, Smith dynamics is (PC).

Proof. Sign preserving property implies that o}, ,[F; — F;] > 0 and ngfsg [F; — F)] > 0.
Y ME = Y KxehE - El+ ¥ ko [ — F] (4.10)
(7 ”) r.a,a —_— (rr”)/(ifb) —
>0 >0
(|

Theorem 4.3.3. If V is positively correlated then x is CCE implies that x is a stationary point of mean
dynamics (4.9).

Proof. x is a CCE is equivalent to Vz, such that )z, =0, onehas ) F;(x)z, < 0. Now fixa
(r,a) (r,a)

region v, and define the vector z as follows

S VIt(x) iff=r,be A
b 0 ifbg A or7#r
Then
ro__ Fa(Fb) ra(ra) _ 0 4.11
Zy = Z xhﬁ(r/a) Z xﬂlB(?lb) - ( . )
r,a (ra) (r,a)
(7.b) (7b)
So,
Y W ()E(x) = ) ziF(x) <0
(r,a) (r,a)
By (PC), this inequality implies that V7 (x) = 0. a
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Chapter 4. Evolutionary game dynamics with migration

Theorem 4.3.4 (Characterization of stationary points). Suppose that the functions p and n satisfy
(SP). Let x be a stationary point of the mean dynamics (4.9). Then x is a CCE.

xp >0 = FJ(x) = max F}(x) (4.12)
be AP

Proof. We show that every stationary point of the mean dynamics is a CCE.

e xis a CCE if and only for all (r,a), x; = 0 or there is no outflow from strategy (r,a) :

(ra) _

* Suppose that Vg(x) = 0. If (7,b) is an optimal strategy then sign preserving assumption
implies that there is no outflow from (7,b) i.e xj, ) ,B((:l;; = 0. Since V¢(x) = 0, one has
(ra

(2) xh ﬁgzg = 0. This condition is exactly
r.a

¥(r,a), xj = Oor B} =0, ¥(7,b), be A,

This last alternative says that F (x) > F/(x), V(7,b), b € A".

This completes the proof. O

4.4 Class of Games with Multicomponents Strategies

4.4.1 Stable Population Games

We say that F is a stable game if for all x,y € &,
2.2 (% —ya) (F(x) — Fi(y)) <0.
roa

Proposition 4.4.1.1. In stable population games, the set of GNE is convex and coincides with the set of
neutrally ESS.

Proof. Suppose that F satisfies

X,y € X, ) (x;— yo) (Fy(x) — Fy(y)) <0

and let x be a GNE. It is easy to see that every neutrally ESS is a GNE. Now we show that x is a
neutrally ESS. So fix, an arbitrary vector y. Since F is stable and x is GNE, one has the system

Y (o —xi)(Fy(y) — Fj(x)) <0
Yy, - X)EN(x) <0

r,a

Adding the two inequalities of the last system, we obtain that

Y (v —x0)Fy(y) <0.

r,a
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4.4. Class of Games with Multicomponents Strategies

Taking y = (1 — €)x + € mut for arbitrary mut # x, we conclude that x is a neutrally ESS. To

prove the convexity, we rewrite the GNE set as an intersection of convex sets { GNE} = ﬂ Ay

where Ay = {x € X, ) (v, — x;)F;(y) < 0}. ’ O
r,a

Proposition 4.4.1.2. Suppose that the revision protocol has the form

ﬁ(fh)( ) { EZ(FJ(X)*FZ(X)) ifbeAf,aeA’

(r,a) 0 otherwise
for some functions &, : R — R then the set of CCE is globally asymptotically stable in stable games.
Proof. Let the function B: & — R be defined by
Bx)= Y / er 9 ap.
), ac A"
( ) be AT

The function B has the following properties: The set {x, B(x) = 0} is exactly the set of CCE.

- JF!
ar’ —Z/ d9+2xar,/
oB i —F;,/+Ff . —FI+F] .
© LBt = ¥ %7 = (%, DF(x)%) + Z B Y / " & (0) dG—/ " &7 () do
dt (v',a") axa’ (r,b) 0 0

(V ﬂ)

Since F is a stable population game, one has (%, DF(x)x) < 0. In other hand, ﬁ(r >0
, - , - Fﬂf +FY - F! +be -
~» > F;. Then, for any action (7, b), one has F; — F,, < F| — F;. Hence, the term /0 52(9) do — /0 ¢y (6

is negative. We conclude that %B(x) < 0and %B( ) = 0ifand only xa,B ) =0,V(r,a),(r,d)

i.e Vp(x) = 0. Thus, the function satisfies Lyapunov stability criterion for the set of stationary
point of V. O

4.4.2 Potential Population Games

We say that F is a full potential game if it exists a C! function f : X — R such that

a _ T
a—x:; = Fa(x).

Two strategies: if the game has only two strategies in each r, all strategy distributions lie on
a line. Given any continuous payoff functions

F, By : X" ={(x],x5), x; >0, xj+x, ="} = R,

a potential function is given by

=Y [T -0 = B — ) di
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Chapter 4. Evolutionary game dynamics with migration

Proposition 4.4.2.1. Global convergence holds in potential games under (PC).

Proof. Suppose that f is a potential function of the game and the dynamic X = V¢(x) is (PC).

Then f is a Lyapunov function of this dynamic.

i =% ¥ V@R ).

roaeAr

Moreover f satisfies % f(x) > 0 with equally if and only if x is a CCE. It is known that if a

dynamic admits a such Lyapunov function, all solution trajectories of the dynamic converge to

an equilibrium. Combining with results 4.3.4 and (PC) we obtain the announced result.

4.4.3 Migration with constraints

O

In this subsection, we assume that when updating a strategy one can change only one com-
ponent of the strategies at the same time. Players with the action (r,4) can use all actions in

Niay = Upsy, ({(7,0), a € A"} U Uzear{(r,a)}. Taking these considerations, a strategy
CCE if for all (r,4) such that x, > 0 one has

F'(x) = max Fl(x).
a( ) (7,b)6]\/(,/ﬂ) b( )

and the constrained dynamic becomes

.7 7 p(7b r p
Ya = Z xb'B((r,a% ~%a Z 5%;2;
(7rh)EN(r,a) (?'b)EN(r a)
=Y i o+ Y xhhe b Y pha
r 7 acAr acAr

Remarks 4.4.3.1. We denote by
Cira) = S\Nira) = [Ur ({7} x A7)] \Nir)
1. Lety € X be a CCE of the game with migration constraints. If y satisfies

max F’7 > max FT,
(70)eN(10) o(v) 2 (T)EC(1,q) oY)

xis a

(4.13)

for all (r,a) such that y,, > 0 then y is also a CCE in the game without migration constraints. This
kind of phenomena occurs in the well known Braess Paradox problem (53): increasing the number
of regions (increasing the area of coverage, adding new resources such as deployment of new base
stations) does not necessary lead to higher equilibria payoffs. If a CCE x of the unconstrained
migration game satisfies
max F](x) < Fi(x
S ) < B

then x is a Braess steady state. Given such a steady state x, if there are mutations, mutations cannot
spread due to the migration constraints. Hence, the mutants’ strategy can be invaded strictly at
the steady state x.

. Let x be a CCE of the game without migration constraints. If x satisfies F, (x) = ( i)m-z/\yﬁ Ff(x)
7,b)e (r,2)
then x is also a CCE in the game with migration constraints.
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3. Let Opty (resp. Opty) the set of CCEs with the maximum payoff in the unconstrained migration
game (constrained migration game.) Then,

Vx € Opty,y € Opty, x;, > 0= F;(x) > F;(y).

4. Suppose that the unconstrained migration game has a unique CCE. Let x (resp. y) be a CCE for
the game without migration constraints (resp. the constrained migration game.) Then for every
action (r,a) such that x}, > 0, one has F}(x) > F,(y).

4.4.4 Inverse problem: reachable regions of a power level

In this subsection, we model the power levels as first strategies and regions as secondary strate-
gies. Let P a finite set of power levels, A, = {r;,, oo ,rgp} the pure secondary strategies set

of the power level p € P and, S, = {(r,a), r € Ap} the pure strategies of a p—player. Then
§ = UpepSp. Given an energy (power level), the player will migrate from its location to a
reachable region of this power level.

A strategy x is a CCE of this inverse problem if for all (r,a) such that x, > 0 one has
Fy (x) = max F{(x), (4.14)
FEA,

and mean dynamic becomes

4.5 Global Optimization

In this section, we focus on global optimization of the payoff of all the population. The total
payoff function is defined as
Fiota) : & — R

XY Y xpF(x,x ).

roac A"
The optimization problem is given by

max Z Z xhF)(x)

roaeAr

Vr,ZZxZ:lr

roace A"

V(r,a) €S, x, >0

subject to

The Lagrangian for this maximization problem is
(x,A, 1) Zx Fi(x) =) A <2x —lr> +2xaya
r

Thus, the Karush-Kuhn-Tucker(KKT) first order necessary conditions for maximization are

Vr,Va e A",
d
Wﬂotal(x) = A — g, pg >0, ppx; =0 (4.15)

a
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Chapter 4. Evolutionary game dynamics with migration

4.6 Hybrid power control in OFDMA-based IEEE802.16 network

OFDMA (Orthogonal Frequency Division Multiple Access) is recognized as one of the most
promising multiple access technique in wireless communication system. This technique is used
to improve spectral efficiency and becomes an attractive multiple access technique for 4 gen-
eration mobile communication system as WiMAX.

In OFDMA systems, each user occupies a subset of subcarriers, and each carrier is assigned
exclusively to only one user at any time. This technique has the advantage of eliminating intra-
cell interference (interference between subcarriers is negligible). Hence the transmission is af-
fected by intercell interference since users in adjacent sectors may have also been assigned to
the same carrier. If those users in the adjacent sectors transmitted with high power the intercell
interference may severely limit the SINR achieved by the user. Some form of coordination be-
tween the different cells occupying the spectral resource are studied in (134; 123). The optimal
resource allocation requires complete information about the network in order to decide which
users in which cells should transmit simultaneously with a given power. All of these results
however, rely on some form of centralized control to obtain gains at various layers of the com-
munication stack. In a realistic network as WiMAX, centralized multicell coordination is hard
to realize in practice, especially in fast-fading environments.

We consider an OFDMA system where radio resources are allocated to users on their chan-
nel measures and traffic requirements. Each carrier within a frame must be assigned to at most
one user in the corresponding cell. In this way each carrier assignment can be made indepen-
dently in each cell. Hence when a user is assigned to carrier, the mobile should determine the
power transmission to the Base station. This power should take into account the interference
experienced by the transmitted packet.

Power control on the uplink Consider the uplink of a multiple multicell system, employing
the same spectral resource in each cell. Power control is used in an effort to preserve power
and to limit interference and fading effects. For users located in a given cell, co-channel inter-
ference may therefore come from only few cells (neighbors). Since the intra-cell interference is
negligible, we focus on the users which use a specific carrier.

Consider N cells, and a large number of the population of mobiles randomly distributed
over each channel and each cell. Since in OFDMA systems, each carrier is assigned exclusively
to only one mobile at any time, we assume that the interactions between mobiles are mani-
fested through many local interactions between K" + 1 mobiles where K" is a random variable
which represents the number of opponent mobiles in the set of neighbors of a cell r. At each
slot, interaction occurs only between the mobiles which have been assigned to the same car-
rier. We assume that in this model that users can choose many base stations available in his
neighborhood and a finite power levels as a secondary pure strategies .

Let g/7 denote the average channel gain from user in cell r to cell 7. Hence, if a user in cell r
transmits with power p’, the received signal strength at cell r is p"g,,, while the interference it
occurs on cell 7 is p g,7. Hence, the interference experienced by cell 7 is given by

SINRL,(p) = b’
02+ Z?‘G\//'V‘rlirr} grep’’

where 07 is the power of the thermal noise experienced at cell r, \V; be the set of neighbors of a
user in cell r. The rate achieved by user in cell r is given by R (p) = Exrlog(1 + SINRk:(p)),
where p denotes the power level vector of mobiles choice which are assigned to a specific carrier.
We assume that the user’s utility in cell r is given by u" (p) = R"(p) — ¢’ (p). The above utility
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represents the weighted difference between the throughput that can be achieved as expressed
by Shannon’s capacity and the power consumption cost. We show existence and uniqueness of
the equilibrium point under some conditions on the cost functions. The results are given in next
section in hybrid model of multicell CDMA system but the technique used there are valid for
the above game.

4.7 A hybrid evolutionary game in multicell CDMA system

We consider a large population of mobile terminals and many distributed base stations in a
multicell CDMA wireless network model. The system consists of N cells which are called "re-
gions". The number of users which transmit to a base station is a random variable. Each mobile
connects to a base station which it chooses from of the set of base stations {1,2,..., N} with an
uplink power level from the set .A. The action space of a mobile is given by {1,2,..., N} x A.
The level of services a mobile receives is described in terms of signal-to-interference ratio (SIR).
The SIR obtained by mobile m at a base station located in region r is given by

Lamh?’,m

SIRIK(a™,a™™) =
" 0 + Yo<i<iizma !

where 4" denote the vector (al, sl gt ak)

the power levels of the others mobiles,
02 is a constant which represents the variance of a noise power due to the factors other than
the transmissions of other mobiles at the base station r. The term a™h"™ represents the power
level received at base station from mobile using the power level a” and L = W/B > 1 is the

spreading gain of the CDMA system, W is the chip rate and B is the data rate of the users.

Figure 4.1: The hybrid model

The payoff that mobile using the power level 4™ can send to the base station in region r at a
given slot is given by

J7% (@™, a=™) = C"log (1 + SIR:;Zk(am,a*m)) —c"(a™)
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Chapter 4. Evolutionary game dynamics with migration

where C” is the channel bandwidth of r and ¢’(.) is the cost function of region r. We assume that

¢" is an increasing cost function. The expression of ¥ 4 ¢ is known as Shannon capacity. The
expected fitness of mobile m at the base station 7 when the state of the population at region r is
x" is given by
f%uwzzmwzm2:@jgjﬂﬂwﬂ%»
k a=m \I#m

The total payoff of the population is

N
thp(x):=Y_ Y xpuFpu(x")

r=lameS

Proposition 4.7.0.1 (two power levels). Let A = {0,P} and '™ = N, r = 1,2. Let er =

r
C'log(1 + (rrzfli—ifhrp)’j =0,..., k., and " (P) positive reals satisfying c"(P) € (; piWi, ag) where
px = P(K = k). Then, the polynomial
s ky\ =j k—j
Q@) =~ (P)+ T YW ()& (1 - )
K j=0

has unique root x', on the interval (0,1).
Proposition 4.7.0.2. The unique solution (x',),—1, N given by the result 7.3.10 is a the unique interior
Wardrop equilibrium.

Proof. The fitness of the strategy P in the cell 7 is given by Fp(xp, 1 — xp) = Q' (xp), the fitness
of the strategy 0 is zero. Then the expected fitness of the cell 7 is xp Q" (x}). Hence, every interior
Wardrop equilibrium (x},),—1, n must satisfy

Q' (xp) =0, Vr.
From result 7.3.10, these equations have a unique solution on (0, 1) under the conditions:
Vr, Q"(0) = —c"(P)+ W) >0,

Q'(1) = —c"(P) + }_pxWi <0
k

Proposition 4.7.0.3. The Wardrop equilibrium (x',),—1, N is also a global ESS.

Proof. For x = x, and every cell r, one has (xp — mutp)Fp(e mut” 4+ (1 —e€)x") > 0 for small e.
Hence, for all r,

Y xiFi(emut’ + (1 —e)x") > Y mut,F;(e mut’ + (1 —e)x").
ac A ac A

We conclude that

Yo ) xpF(emut’+(1—e)x") > Y Y mut)Fj(e mut” + (1 —e)x").
r acA r acA

This completes the proof. O
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4.8 Numerical investigation: Convergence to the equilibrium

Our numerical experiment studies the behavior of the replicator dynamics and smith dynam-
ics with migration. We consider the following fixed parameters : we took N = 2 cells, K €
{0,1,...,500}, A={0,P}, "™ =h',r=1,2,02 =rx1073, pp =2x1073, k=1,...,500, 7, =
0.5, 7 =1, (P) = r, P = 1. An interior Wardrop equilibrium exists for these parameters,
for which the fractions of the population using P is given by the result 4.7.0.2. The continuous
replicator dynamics becomes

d .
T7p(8) = Kxp(1 = xp) Q" (xp) + 1"k xp[Q" (xp) — } S Q"(xp)]
r
The continuous Smith dynamics becomes

%XE(t) =K (1 = xp)[Q"(xp)]+ — xp[-Q"(xp)]+) +

YK Y xp[Q"(xp) — Q(xp)]4 — xp ) [Q"(xp) — Q(xp)]+

The resulting trajectories of the population ratio each cell using the power level P, as a function
of time, is given in Fig. 4.2,4.3 and 4.4.

Figure 4.2: RD: convergence to Wardrop equilibrium

The throughput of transmitters, the total throughput and the total payoff of the whole pop-
ulation are represented respectively in Fig.4.5, 4.6 and 4.7. In Fig. 4.5, we can see that the
throughput of players which use the strategy P decreases when the number of transmitters
increases. This because the SINR decreases when the number of transmitters increases. The
throughput increases with the power level P. When the number of transmitters is high, a player
will increase its SINR, but will decrease the SINRs of the others players, and the total cost will
decrease. Thus, the total payoff becomes negative as shown in Fig.4.7.

Notes

In the second part this manuscript we develop a new class of dynamic evolutionary games
called stochastic population games which include Markov decision evolutionary games. This
class is also related to the so-called anonymous sequential games. We examine both homoge-
nous and heterogenous case and apply them to energy management and resource competition
in wireless networks. The chapter is based to our publications in (217; 10; 212; 25).
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xé(t). k=20 ||

x2(t), k,=40 ||

Figure 4.3: RD: fraction of mobiles using the power levels P in cell 1 and cell 2

Figure 4.4: Smith dynamics
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Throughput of power level P
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Figure 4.5: The expected throughput of the transmitters.
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Figure 4.6: The expected throughput of the population vs xp.
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Figure 4.7: The total payoff of all the population vs xp.

114



Part 11
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Chapter 5

Stochastic Population Games

This chapter studies non-cooperative population games with several individual states. The
population consists of local resources distributed in several areas and several classes of players.
Each local resource has a finite number of states. Each member of each class of the population
has (i) its own state that he/she controls (ii) a finite set of actions in each pair individual state-
resource state, (iii) its instantaneous reward depends on its state, the resource state and the pop-
ulation’s profile at the given time, (iv) time-average (coupled) constraints. We apply this model
to power management in ALOHA-like wireless networks, solar-powered broadband wireless
networks, and battery state-dependent power control in wireless networks with several types
of renewable energies.

5.1 Introduction

Randomness is implicitly hinted in the requirement of robustness against mutations, that we
may view as random deviations. But the assumption of a very large population tends to hide
this source of randomness since that randomness tends to average out. The evolutionary games
without state may provide an interpretation in which the deterministic game is a limits of games
with finitely many players who may take random actions. Such an interpretation can be found
in (63). Yet, other sources of randomness have been introduced into evolutionary games. Some
authors have added small noise to the replicator dynamics in order to avoid the problem of
having the dynamics stuck in some local minimum, see (42; 86; 112) and references therein.
The ESS can then be replaced by other related notions such as the Stochastic Stable Equilibrium
(SSE) (86).

In this paper we introduce a class of stochastic population games with individual states for
both players and resources. There are many local interactions among individuals belonging to
large populations of players. Each individual stays permanently in the system; from time to
time it moves among different individual states, and interacts with other player. The actions
of the player along with those with which it interacts determine not only the immediate fitness
of the player but also the transition probabilities to the next state it will have. Each individual
is thus faced with an MDP in which it maximizes the expected average cost criterion. Each
individual knows only the state of its own MDP, and does not know the state of the other
players it interacts with. The transition probabilities of a player’s MDP are only controlled by
that player. The local interactions between players can be viewed as a stochastic game with
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coupled constraints and variable number of interacting players. The case where the number of
interacting players is constant have been studied in (15; 16).

5.2 Illustrating Examples

5.2.1 Battery state-deependent power management

Consider a large number of mobiles terminals controlling their transmission power and a dis-
tributed base stations. Each mobile has an amount of energy E when its battery is new (typically
it is the case if the battery is new or if the battery is completely recharged). Each mobile imple-
ments a power control policy where the transmission power is allowed to depend on the energy
level (state) of its battery. The available action (reachable base stations and powers) depends on
the state of the battery. Given the remaining energy of its battery, the mobile have to choose the
optimal power level. One of the important element for each mobile is its instantaneous through-
put which can be characterized as a function of the signal to interference plus noise ratio (SINR)
at the base station where he transmits. The battery is replaced only when it is completely empty.
The cost of new battery cost is C. The new battery has the same energy of E. The mobile have to
control both the power consumption as well as the time at which the batteries are changed. At
each slot, each mobile is faced to a random number (213) of interacting players which transmit
at the same base station. Each battery life-time game corresponds to a stochastic population
game with finite horizon (absorbing state of battery when the energy is very small). The aim
here is to find jointly the power levels and the base stations such that all users achieve as high
payoff as possible, minimum guarantee (e.g. QoS requirement thresholds) but also to control
the battery-state.

When batteries are recharged dynamically with different types of alternative energy such as
renewable energies (solar, wind etc). The battery transition state becomes irreducible Markov
decision process under each policy depending on an exogenous parameter which characterizes
the good weather (good weather will correspond to the sun for the solar-power systems and
to the wind for wind-powered systems). In this case, the interaction becomes a stochastic pop-
ulation game with infinite horizon and we shall consider time-average reward (discounted or
not).

5.2.2 [Energy management in hybrid Aloha-like networks

Consider a distributed Aloha network with large number of mobile terminals. Each mobile
can choose both the channels and powers (this is in contrast to standard Aloha model in which
users are associated to the closest receivers). Each terminal is faced to a random number of
interacting players which transmit at the channel. A terminal attempts transmissions during a
finite horizon of times depending on the state of its battery energy. At each slot, each terminal
have to take a decision on the transmission power based on the battery state. At each state of
the battery, there are a finite power levels. At the lowest state of battery no power is available
and the mobile have to replaced the battery by a new or to recharge its battery. A transmission is
successful if no other user transmit during the slot or the mobile transmits with a power which
is bigger than the power of all others transmitting mobiles at the same receiver. The pairwise
interactions case of this problem has been studied by Altman and Hayel in (20) as a stochastic
evolutionary game. They have considered three states: Full, Almost Empty and Empty, and
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simultaneous interactions with more two users are neglected!. Their model can be extend to
more than two opponent interactions and also to finitely many states as shown in next Section.
We can also extend to the case where each terminal is faced to a random number (219; 213; 11)
of interacting terminals which transmit at the same range and each terminal have to control an
arbitrary transition state of its energy.

5.2.3 Markov decision process

A player arrives at some random time ty. It has a clock that dictates the times at which interac-
tions with other players occur. It is involved in interactions that occur according to a Poisson
process with rate A. After a random number of time periods, the player leaves the system and
is replaced by another one. This will be made precise below. During the player’s life time, each
time the timer clicks, the player interacts with another randomly selected player.

We associate with each player a Markov Decision Process (MDP) embedded at the instants
of the clicks.

The parameters of the MDP are given by the tuple {S, A, Q} where
® S is the set of possible individual states of the player
e A is the set of available actions. For each state s, a subset As of actions is available.

* (Qis the set of transition probabilities; for each s, s’ € Sanda € As, Qy(s,a) is the proba-
bility to move from state s to state s’ taking action 4. 2 Qg (s,a) is allowed to be smaller
s'es
than 1.
Define further

e The set of policies is U. A general policy u is a sequence u = (uy,uy,...) where u; is
a distribution over action space A at time i. The dependence on time is a local one: it
concerns only the individual’s clock; a player is not assumed to use policies that make use
of some global clocks. There can only be also one global clock for all individuals. A policy
is an individual decision which defines the sequences of action which will be taken by the
individual at each individual’s clock.

¢ The subset of mixed (respectively pure or deterministic) policies is iy (respectively Up).
We define also the set of stationary policies U5 where such policy does not depend on
time.

Frequency state-action Often we encounter the notion of individual states in evolutionary
games; but usually the population size at a particular state is fixed. In our case the choices of
actions of an individual determine the fraction of time it would spend at each state. Hence the
fraction of the whole population that will be at a given state may depend on the distribution
of strategies in the population. In order to model this dependence we first need to describe the
expected amount of time f, ,(s) that an individual spends at a given state s when it follows a
strategy u and its initial state at time 1 is distributed according to a probability 77 over S. More
generally, we define f, , (s, a) the expected number of time units during which it is at state s and
it chooses action a. f;, := {fy,u(s,a)} is called the occupation measure corresponding to a policy
u or frequency state-action.

Note that this assumption does not holds in dense networks.
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More precisely, define p;(17,u;s,a) = Py, (X = s,As = a) the probability for a user to
be in state s, at time ¢, using action a2 under policy u when the initial state has a probability
distribution #. Further define p¢(1, u;s) = Z pe(n,u;s,a).

a

Define

H-l)—\

¢
Z (7,u;s,a).

Denote fé(u) =1 f,;ru(s, a) }. Define by @} to be the set of all accumulation points of f,;(u) as
t — co. Whenever ®;, contains a single element, we shall denote it by f, (u).

£ ulsa) =

5.3 Single population stochastic evolutionary games

Aim: To model and characterize evolutionary games where individuals have states that are
described by controlled Markov chains. The action of an individual in a local interaction with
another randomly selected individual determines not only the instantaneous fitness but also its
probability to move to another state. The goal of a player is to maximize its time average fitness.

Mathematical methods: The main mathematical tool is occupation measures (expected fre-
quencies of states and actions). This tool is a central one in the theory of Markov Decision
Processes. We make use of the geometric properties of the set of achievable occupation mea-
sures.

Key assumption: Under any pure stationary policy of an individual, its Markov chain has a
single ergodic class of states.

We define and characterize a new concept of Evolutionarily Stable Strategies (OMESS),
based on the concept of Occupation Measures. We relate this set to the concept of ESSet (221).
We present a way to transform the new type of evolutionary games into standard ones. We
apply this novel framework to energy control in wireless networks.

A new rich class of evolutionary games is defined along with the corresponding new defini-
tions of equilibrium. This combination of evolutionary games together with Markov Decision
Processes introduces new dynamical features and modeling capabilities.

Keywords: evolutionary games, occupation measure evolutionarily stable strategy, Markov
decision process, energy control in wireless networks.

Pairwise interaction we consider a large population of individuals. As in standard evolu-
tionary games, there are many pairwise interactions between randomly selected pairs.

Letr(s,a,s',b) be the immediate reward that a player receives when it is at state s and it uses
action a while interacting with a player who is in state s’ that uses action b.

Denote by a (1) = {a(u;s,a)} the system state: a(u;s,a) is the fraction of the population at
individual state s and that use action a when all the population uses strategy u. We shall add
the index f to indicate a possible dependence on some time.

Consider an arbitrary tagged player and let S; and Ay be its state and action at time £ (as
measured on its individual clock). Then his expected immediate reward at that time is given by

=Y wi(u;s',a")r(Se, Ar, s’ a") == r(St, Ar, ar(u)).

s',a
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Chapter 5. Stochastic Population Games

Assume now that a player arrives at the system at time 1. The global expected fitness when
using a policy v is then

1
Fy(v,u) = htrggf? Y EypolRul.

m=1

When 7 is concentrated on state s we write with some abuse of notation F;(v, u) = F;(v, u).
We shall often omit the index # (in case it is taken to be fixed).

Unless stated differently, we shall make throughout the following assumption.
Introduce the following assumptions.

A2(U): When the whole population uses a policy u € U, then at any time ¢ which is either
fixed or is an individual time of an arbitrary player, a¢(u) is independent of t and is given by

at(u;s,a) = fyu(s,a) = r(s)u(als)

for all s,a where f; ,(s,a) is the single limit of f,’,;’u (s,a) as t — oo and 7 is the stationary distri-
bution of the chain.

A2: Assumption A2(U) holds for U = Us and for U = Uy,.

The validity of the Assumption depends on the way the infinite population model is ob-
tained by scaling a large finite population model. This aspect is beyond the scope of this paper.
Denote the set of all policies for which ®; is a singleton by U". For u € U, the following holds:

F(v,u) = ierngz(s,a) Y. fyu(s,a)r(s,a,8,a"). (5.1)

ns,a s'a

The set of occupation measures will be shown to be a polytope whose extreme points corre-
spond to strategies in Up. This will allow us to transform the stochastic population game or
Markov decision evolutionary game to a standard evolutionary game.

Note that for any u € Uy, and for any strategies v and w,
@), C @) implies F(v,u) > F(w, u). (5.2)

This, together with the fact that for any policy u and z € @) there exist a stationary policy
v € U” satisfying f, = z, will motivate us to limit ourselves to policies in U".

When both u and v are in U*, the global expected fitness simplifies to

F(v,u) =Y EyoRi =Y fyo(s,a))_ fyu(s',a')r(s,a,s',a’). (5.3)
=1 s

s'al

Assumption Al would not hold if the policy of a player could depend on the absolute time
or on the behavior (i.e. the actions) of other players. For example, in the standard replicator
dynamics, the policy of a player adapts to the instantaneous fitness which depends also on
the actions of the other players in the population. Thus Al does not hold there. On the other
hand, since players of a given class are undistinguishable, and since the lifetime distribution of
a player depends only on his local time, we may expect Assumption Al to hold. Checking Al
is beyond the scope of the paper.

Definition 5.3.0.1. We shall say that two strategies u and u' are equivalent if the corresponding occu-
pation measures are equal. We shall write u =, u'. The set of occupation measures equivalent to u is
denoted by e(u) := {v|v =, u}.
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5.3. Single population stochastic evolutionary games

Note that if u and u’ are equivalent policies for a given player then for any v used by the rest
of the population, the fitness under u and under ’ are the same.

We now define the notion of evolutionary stable set in standard population games. An ESSet
is a set of Nash equilibria which have the following special properties (see Cressman, 2003).
Definition 5.3.0.2. A set E of symmetric Nash equilibrium is an evolutionarily stable set (ESSet) if, for

all g € E, we have ] (q, p) > J(p, p) forall p ¢ E and such that [(p,q) = ](q,9)-

Note that for all strategies p and p’ in an ESSet E, we have J(p’, p) = J(p, p). The concept of
ESSet is stronger than Nash equilibrium and there are some simple matrix games in which such
an equilibrium set does not exist (see Weibull, 1995, page 48 example 2.7).

In (Thomas, 1985), the author defines Evolutionary Stable Sets and presents an example of
ESSet containing a continuum of (Nash) equilibrium strategies, none of which can be an Evolu-
tionarily Stable Strategy (ESS). Another example is of an ESS, a special case of an ESSet restricted
to one point.

The ESSet is robust against perturbation by a strategy which is outside the ESSet, but any
strategy in the set need not to be robust against perturbation. For instance, every ESSet is
asymptotically stable for the replicator dynamic (Cressman, 2003). Every ESSet is a disjoint union
of equilibria.

The stronger notion of equilibrium from evolutionary game theory is the Evolutionarily

Stable Strategy (ESS). The concept of ESSets generalize the standard concept of ESS as it is a
one-element ESSet.

Defining the Occupation Measure ESS

With the expression (5.8) for the fitness, we observe that we are again in the framework of
evolutionary games and can use definition of Theorem 5.3.1 for the Occupation Measure ESS
(OMESS) in the stochastic population game:
Definition 5.3.0.3. (i) A strateqy u € U™ is an equilibrium for the stochastic population game if and
only if it satisfies

F(u,u) > F(v,u). (5.4)
(ii) A strategqy u € U* is a Occupation-measure ESS (OMESS) for the stochastic population game if and
only if

* it is an equilibrium, and

e forall v € U* such that v #, u that satisfy F(u,u) = F(v,u), the following holds: F(u,v) >
F(v,v).

We could use the following as an equivalent Definition of OMESS for stochastic population
game.
Theorem 5.3.1. A strategy u is said to be OMESS if for every v #. u there exists some €, > 0 such
that the following holds for all € € (0,€):

F(u,eu+ (1 —¢€)v) > F(u,eu+ (1 —¢€)v) (5.5)

In equation (5.5) we use a convex combination of two policies. We delay the definition of
this to the next section (see Remark 5.3.1.3).

The following result links between the OMESS and the ESSets.
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Proposition 5.3.1.1. If u is an OMESS, then e(u) is an ESSet.

Proof. Let u be an OMESS. We take a measure v ¢ e(u). By definition of equivalent class we
have one of the following condition holds:

e F(u,u) > F(v,u),
e F(u,u) = F(v,u) and F(u,v) > F(v,v).

Thus each w € e(u) is a Nash equilibrium. The second condition implies that for every w € e(u)
and v ¢ e(u) such that F(w, w) = F(v, w), we have F(w, v) > F(v,v). This implies by definition
that e(u) is an ESSet. O

In the following, we show that an ESSet is a weaker notion than OMESS: a problem with no
OMESS may still have a non empty ESSet.

Consider a single state s and two actions / or [. Assume that the reward does not depend on
the action. two pure stationary policies are # and v where u consists on playing always / and
the policy v is to play always I. Then,

¢ the ESSet of the Markov game is all the feasible policies,
* y and v are not in the same equivalence class,

e F(u,w) =F(w,w), Yw € e(v)° # @. vis not an OMESS.
¢ the game has no OMESS

Computing the OMESS

Define the set of occupation measures achieved by all (individual) policies in some subset U’ C

U as
LyU) = U fou(s,a).
uel’
It will turn out that the expected fitness of an individual (defined in next subsection) will de-
pend on the strategy u of that individual only through f, ,. We are therefore interested in the
following characteristic of £, (U) (see (119; 26; 178)):
Lemma 5.3.1.2. £, (U) equals to the set Qy, defined as the set of & = {a(s,a)} satisfying

Z Z a(s',a)[0y(s) — Qu(s,a)] = n(s),Vs, a(s,a)>0,Vs,a. (5.6)

s'eSacAy

where 8y (s) is the Dirac distribution in state s’.
(ii) We have: L,(U) = L, (Us) = coL,;(Up) where coL,(Up) is the convex hull of Ly(Up).
(iii) For any « € L, (U), define the individual stationary policy u € Us by

a(s,a) ,
T i a(s,a) >0
us(a) = Yaca, (s,0) fags (o)
arbitrary number in [0,1] if Y a(s,a) =0

acAg

Then fyu = «.
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5.3. Single population stochastic evolutionary games

Transforming stochastic population game the into a standard population game

Consider the following standard evolutionary game EG:

¢ the finite set of actions of a player is Up,

e the fitness of a player that uses v € Up when the other use a policy u € Us is given by
(5.8).

¢ Enumerate the strategies in Up such that Up = (uy, ..., uy) where

m = H ‘As|,

seS

¢ Define ¥ = (1, ..., Ym) where 7; is the fraction of the population that uses u;. 7 can be
interpreted as a mixed strategy which we denote by 4.
Remarks 5.3.1.3. Here the convex combination € + (1 — €)%’ of the two mixed strategies 7 and 7' is
simply the mixed strategy whose ith component is given by e7; + (1 —€)yi, i =1,...,m.

Combining Lemma 5.3.1.2 with eq. (5.7) we obtain:
Proposition 5.3.1.4. (i) 4 is an equilibrium for the game EG if and only if it is an OMESS for the
original stochastic population game.
(ii) 7 is an ESS for the game EG if and only if it is a OMESS for the original stochastic population game.

Proof. The statements hold if we allowed for only mixed policies; indeed, they follow from
Lemma 5.3.1.2 and eq. (5.7). We have to check that if a mixed policy is an equilibrium or a
OMESS when restricting to Uy then it is also an equilibrium among all policies. This in turn
follows from from Lemma 5.3.1.2 and eq. (5.8). O

Non-pairwise interactions We now assume the number of players in local interaction is
more than two and this number is not known. Let r((s,a,s,45, ..., a;) be the immediate
reward that a player receives when it is at state s and it uses action a while interacting with k — 1
others players who is in state s; that uses action a;, j = 2,...k. Then the expected immediate
reward at that time is given by

k
R = Z P(K=k) Z Hzxt(u; Si/ aj)rk(St, At $,00,. . .Sk, ax) =: 1(St, Ar, ar(u)).

k>1 §2,82,++-Sk/k j=2

Assume now that a player arrives at the system at time 1. The global expected fitness when
using a policy v is then

N
Fy(v,u) = h{ig\f n Y EypolRul.
m=1
When 7 is concentrated on state s we write with some abuse of notation Fs (v, u) = F,;(v,u).

We shall often omit the index # (in case it is taken to be fixed).

For u € U*, the following holds:

k
F(v,u) = inf Y z(s,a) ) r(s,a,sz,az,...sk,ak)l_[fmu(sj,aj). (5.7)
j=2

U
zedy sy 52,02,-S, )
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Chapter 5. Stochastic Population Games

When both u and v are in U, the global expected fitness simplifies to

IS k
F(o,u) =Y EpoRi =) fyo(s,a) Y. r(s,a,50,a2,...,s0a0) [ [ fyu(siap)r(s,a,s2, a2, ... s a5).
=1 sa j=2

$2,82,...5k,0)
(5.8)

5.4 Stochastic population games : multiclass case

Consider the following model of population game denoted by

['= (P, (YP)per, (AP(¥)) pepyeyr, (QF)pep, (1) pep),
where

¢ The population is composed of several subpopulations. Each subpopulation contains a
large number of players. P denotes the set of subpopulations (we assume that P is finite).

¢ Each player of each subpopulation p has its own state Y7 (finite) and Markov transition
structures Q" between the states.

e For every player i from the subpopulation p € P and every state y € Y? of i, AP(y) is the
set of actions available. The action space of the subpopulation p is given by [] A”(y).
yeYr
The set of all actions at all states is given by AllF where

AllP ={(y,a), y€YP, a € AP (y)}.

e We denote by A(Y?) the (|Y?| — 1)-dimensional simplex of R’ and by ¢* : AllP —
A(YP) a transition rule between the states. The transition probability distribution between
states is defined by

Qay =0 Wly.a) =" lyv .. yi-1,a-1,9,0)
foreachy’,y € YV, a € AP(y).

¢ For every subpopulation p € P,

/ ,1AY
7T IT 27 ) — REvev |AP (y)]
P oyevr
is the vector of all instantaneous payoff functions of a player from the class p/,
XP (y) = {(xp (yl b))bGAV/(y) | xP (y, b) >0, 2 2 xP (y, b) =mF }

yeY? be AV (y)

where m?’ is the mass associate to the subpopulation p’. Given a state y and strategy
profile x”, x 7, the payoff obtained by playing the action a € A (y) is 1}, 4(x)

* The game is played many times.
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5.4. Stochastic population games : multiclass case

5.4.1 Histories and Strategies

Histories A history h; at time t is a collection of states and actions (y1, a1, X1, ..., Y¢—1, 8r—1, Xt—1, Yt)-
We denote by
HY = (AlIP x X)L x yP

the set of histories of a member of the subpopulation p at time t. Att =1, Hf = YP. Let HE,
be the set of all infinite histories of the subpopulation p endowed with the product o—field and
Heo = [ ] HE.

peP

Strategies

e Pure strategy A pure strategy of a player from subpopulation p at time ¢ is a map o} :

HI — AP(y;). The collection 0¥ = (0] );>1 of pure strategy at each time constitutes a
pure strategy of the subpopulation p. We denote by XF the set of all pure strategies of
subpopulation p, by X = HZP the set of all pure strategy profiles. Note that the number

p
of pure strategies is infinite.

¢ Stationary strategy: ¢ is stationary strategy if for each population p and every time t and
histories,
he = (y1, a1, %1, -, Ye-1, 861, X4-1, Y1),

/ I / / ,
hy = (1,81, X0, - Y 1,81, %1, Y1)

such that if y; = y; one has 0;(h;) = o:(h}) i.e a stationary strategy is a history and time
independent strategy which depends on the state only.
Lemma 5.4.1.1. The number of pure stationary strategiesis [ [ T |A? (y)|-

pEPyeYP

* Behavioral strategy A behavioral strategy at time ¢ is a function that assigns each finite

history to a mixed action profile of the current state: o} : H] — [TAAP (), p € P.
P

* Mixed strategy A mixed strategy profile is a collection of probability distributions on
2. Using Tychonoff’s theorem, the set of all these notions of strategies is compact in the
product set histories spaces in the sense of the weak-topology. A general mixed strategy
is a probability distribution on the behaviorial strategies set.

For any strategy profile o = (07) ,cp and every initial state distribution profile u = () ,cp,
a probability measure [Py, is induced by o and p. The stochastic process (v, s, xt)>1 is defined
on He in a canonical way, where the random variables v, a;, x; describe the individual state,
the action in this state and the population profile.

5.4.2 Cesaro-limit Fitness

We examine the limit average Cesaro-type payoff

T
liminf 1 <Z Thar (xﬂ)]
T =1

EP(o? 07 P) =
H (U = ) ]Eg',y —+00 T

where [E; ;, denotes the expectation over the probability measure P, induced by ¢, 4 on the
set of histories endowed with the product c—algebra.
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Symbol | element Assignments

Y? Y state of the subpopulation p.

AP(y) | a Set of actions of subpopulation p
instatey € YP.

q" g’ (y'|y,a) Transition law from y to y/'.

rf;,a (x) Instantaneous reward.

H; Ry, b} Set of histories for the time ¢.

xr oP Set of pure strategies of the sub-
population p.

z o Set of pure strategies profile.

Pﬁ (o) Expected fitness function start-
ing from p.

Table 5.1: Notations

Given a strategy ¢ and a initial state y, we define the expected time-average payoff. We
denote by ITF the stationary limit average matrix:

t

P(e?) = Tim + Y (Q")/(e?).

t—s+oo t A

The matrix ITP is well-defined, commutes with QF and satisfies the projection equation: ITF x
I1P =T11°.

If F” is the vector (F}(x))ycyr, we have that FP(x) = I17+”(x) for all stationary strategy
profile x. Then, FP = ITPFP. Note that the function x — F?(x) is not necessarily continuous
because the limit matrix IT” (x) can be discontinuous on x.

Definition 5.4.2.1. A strategy o is an e—equilibrium if for all p,

FP(o)+€ > FP(d'P,0F), ¥V o'P € A(ZP).

A 0—equilibrium is called equilibrium.

Notes

¢ When each member of each subpopulation has a single state, we obtain a population game
model which each local interaction is repeated game.

o If there exists a subpopulation p* such that |Y?| = 1 for all p # p*. We obtain a stochastic
population game with single class of controllers which is the subpopulation p.

5.5 Constrained stochastic population games

In addition to the model described in Section 5.4, we assume that players have (possibly cou-
pled) average constraints on their actions in any state. The payoff of the subpopulation p is

P
Epy <hm1nf -y T]I/Jk,ak(xk)>
k=1

t—+too t

with o? € A(XP) subject to
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¢ Orthogonal constraints:

pEP, Py <11msup ; Z DF (yx, ar) < ﬁp> =1,

t—+o0 k=1
where D? : AllP — R is an individual cost function (independent of the strategies of the
others players), ¥ € R is a given cost threshold.

* Coupled constraints:

pEP, Py <hmsup ; chkﬂk Xx) <oc’”> =1

t—+00

where C? : AllP x X — R is a cost function which depends on the individual state-
action but also on the population profile i.e the strategies of the others players (in the
same class or not).

A strategy o is a constrained equilibrium if for all p,
FP(0) > FP(o'?,07), YV o'P € A(ZP)

and o? € A(c ") where A(c™7) is the set feasible strategies (that satisfy the orthogonal and
coupled constraints) given the strategies of the others populations o~ 7.

Constrained stochastic population games with unknown hori-
zon

In general, the lifetime of an individual or of the system is not known. We shall integrate this
in our interaction model. In this section we develop a general formulation of a local interaction
with unknown stopping time. Players does not known the length of the local interaction but
have a common probability structure on the stochastic local game. At time ¢, they assign some
probability IP(T = t) to the event {T = t} that the local interaction ends in time .

t>1,P(T=t)>0, ZIP
t>1

Fix an anonymous member of some subpopulation p, and a sequence of state-actions . A player
from the class p will receive

Fi(0) = Eo,p

Vi P(T = )(Z 1rj]ﬂ/( ]))1
lim inf
Etoo j=1/P(T =)

under the constraints: p € P,

fP(T=k)(Z, C , (x
P, (Hmsup Zk_l ( t ')(2]71 .y/,a]( ])) < D(F,) —1,
t—-+oo j—1JP(T = j)

tP(T =k)(ZX, DP(y;,a
Pyp | limsup Liot I : ?(Zjil - (5.7) <pr| =1,
t—o00 j:l]lp(T =7)
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Theorem 5.5.1.
F/(0) = Eg, liminf Fp’ (0)

t—+o0

where Pﬁ’t(a) = Zt: (ZH’ (T=k) ) 70, (X))

1]113( k=j

Proof. We apply Fubini’s theorem on finite summation to change the order between k and j in
the expression of Fﬁ ’t(a) where

Tho P(T = k) (T 7h0;(x7))

(o) = . .
g §:1 jP(T =)

Examples: This model generalizes the finite and infinite horizon payoff notions:

e If T is the Dirac measure concentrated on t, i.e P(T = j) = 0if j # t, and P(T = t,) =1,
we obtained the arithmetic average payoff

ty P
IE Z] 1 y]/ (x])
U’,VT

e If T is the geometric distribution P(T = t) = (1 — 6)é' !, then we obtain the average
discounted payoff:

(1-9)E Z5t Y (1)

t=1

¢ Note that when the expected horizon of local interaction is finite (for example when the
lifetime of the system or of the user is finite - in expectation - but the end of the interaction
is not known)?, the average payoff can be rewritten as

(ZHXJIP( = k)) Eﬁxﬂrﬁjrﬂj(xf) . Zt>1 lP(T t)]EU }lryt at(xt)
5 P(T =) - E(T)

Fl(c) = (5.9)

The following theorem generalizes the Theorem 2.1 in (22) for constrained games and also
the Theorem 2.6 (ii) in (21) and the Theorem 1 in (83) for unconstrained product games.
Theorem 5.5.2. Assume that each subpopulation has a single (aperiodic) ergodic class under each sta-
tionary strategy. Then the stochastic population game with individual independent states and unknown
lifetime has an equilibrium in stationary strategies. Moreover, the constrained game has an equilibrium
under Slater condition.

For the proof we need tightness properties of the measure generated by the frequencies
state-actions under the distribution of the horizon.

2Note that the expected horizon can be finite and P(T = t) > 0. It is the case for P(T = t) = 6" 1(1-4), 6 €

(0,1).E(T) = 1175
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Proposition 5.5.2.1. Assume that for each subpopulation p and any stationary strategy o¥, the state
process is an irreducible Markov chain with one ergodic class then, for any strategy o the frequencies
state-actions

(f;f,'ztr(y/”))pep,tzl
where
o1 (T P(T = 1)) Po(X) = y,0) = alys = )
fien = LA PT=)
are tight.

The occupation measures in this extended model are characterized by the following conver-
gence result: Py, almost surely, the random variables that give the frequencies state-action

Zli:lP(T:k)Z§:25y( ) ZyaQsay(sya)( j—1 ]pl)
Z;:UP( =7)

(5.10)

goes to zero when f goes to infinity, for all y’ € Y7, p € P. Hence, when E(T) = )_ P(T > k) =
k>0
ZkP(T = k) < 400 then we obtain the equation:

Yo P(T —k)Z]*";éj( ) Z% oy Dty X1, 411)

(5.11)

5.6 Energy Control in Wireless Networks

We next illustrate the stochastic population game setting with a problem that arises in dynamic
power control in mobile networks.

Users participate in local competitions for the access to a shared medium in order to transmit
their packets. An individual state of each mobile represents the energy level at the user’s battery
which, for simplicity, we assume to take finitely many values, denoted by S = {0, ...,n}.

Each time the battery empties (which corresponds to reaching state 0), the mobile changes
the battery to a new one (this corresponds to state n), and pay a cost C. We assume that each
time a mobile reaches state zero, it remains there during a period whose expected duration is 7.

In each state s € S\ {0}, each mobile has two available actions h and | which correspond
respectively to high power py and low power p;. We consider an Aloha-type game where a
mobile transmits a packet with success during a slot if:

¢ with probability p, the mobile is the only one to transmit during this slot,

¢ the mobile transmits with high power and the other transmitting mobile uses low power
or is in state 0.

5.6.1 Time average fitness criterion

The reward function r depends on a mobile’s state as well as on the transmission powers, that
is, the action of the mobile as well as that of the one it interacts with. Then we have for s # 0:

r(s,a,8',a") = p+ (1= p)lig=o) + (1= P)La=n), (a=1), (s'0)}-
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For s = 0 we take 7(0,4,s",a") = C/t.

For each state s € S\ {0}, the transition probability Qy(s,a) may be non-zero (for both
a € {I,h})only for s’ € {s,s —1}. Then, as the two possible transitions are to remain at the
same energy level or move to the next lower one, we simplify the notation and use Q(s,a) to
denote the probability of remaining at energy level s using action a.

To model the fact that the mobiles stays in the average T units at state 0 and then moves to
state n we set the transition probabilities from state 0 to any state other than n and 0 to be zero;
the probability to move to nis 1/7 and that of remaining at0is 1 —1/7.

The transition probabilities between energy levels which are motivated by the application
of energy consumption satisfy:

e For all state s € S\ {0}, we have Q(s,h) < Q(s,]) because using less power induces
higher probability to remain in the same energy level.

e For all state s € S\ {0} and for both actions a € {I,h}, we have Q(s,a) > Q(s —1,a)
because less battery energy the mobile has, less is the probability to remain at the same
energy level.

We pursue the example described in Section 5.6 applying the latest proposition in order to
obtain the OMESS for this stochastic population game. Indeed, we will find the OMESS for the
related EG game which will be written as a matrix game with dimension 4. In order to find the
equilibrium of this matrix game, we have to compute the fitness F(v, u) for all policies v and u.
We use the renewal theorem to find the expected fitness par cycle of lifetime.

Tﬂ,v(h) Tﬂ,ll(l)
- p)TWJrT Tyu T

~ Tyo Tyu
Flo,u) = Uk .
(v u) pTM +T Tn,u +T

1 T17,Z) 1

T
Tyu+TTyo+T Tyo+T

where T;, ,(a) is the expected number of times the action a is used under the policy v starting
from initial distribution 7.

In a first step, we have to compute the occupation measure f;, corresponding to each policy
u € {uy,up, uz, uy }; for that we need the probability for a user to be in each state, at time f, using
action a under policy u. Atinitial time t = 0, a mobile always starts with a battery full of energy,
thatis 7 = (0,0,1). We describe the matrix game with the four following matrices:

T Uu; T]/l Uu:
F u;,u;) = Ui JUj
1(ui ]) Ty u +TT?7,14/+T
E. (u- u.) - T’?f”i(h) Ti’],u]v(l)
2\M"is U Tﬂlui +T T’i,llj + T’
2 1 T
F3(uj, uj) .

B Ti’],u]' + T TI’],M,’ + T,

and
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5.7. Energy control: absorbing state

1 1 1 1
X1+X3+71 X1+X34+71 Xi+Xs3+71 X4+ X5+71
1 1 1 1
" X1+Xg+71 Xi+Xg+71 X1+Xy+71T X1+ Xg+T
F, =
1 1 1 1
Xo+Xs+71 X+X3+71 Xo0+Xg+71 Xo+Xsz+7T
1 1 1 1
Xo+Xg+1 Xo4+Xg+1 X+Xy+71 X+Xg+T
with
1 1
X = —F X e —
Ty P 1-Q@hy
1 1
Xy=r-7m-r, Xy=—--=.
T 1-0@1) Mt 1-0@2h

Then we obtain the following modified fitnesses depending on the policies in the following
matrix: B B B B B
F=pF + (1- p)Fz + tF; — CFy.

The OMESS of the stochastic population game which model energy control behaviors in
wireless networks is obtained by finding the OMESS of the standard EG with the matrix of
fitnesses given by F.

5.7 Energy control: absorbing state

We study in this Section an energy management non-cooperative game with an infinite number
of players modeled as a stochastic population game. We consider pairwise interactions where
each player has to choose between an aggressive or a non-aggressive action. The lifetime of
each player depends on the level of aggressiveness of all his action during his life. The instanta-
neous reward of each player depends on the level of aggressiveness of his action and also of his
opponent. We consider different restricted strategies and study the existence of evolutionary
stable strategies.

We assume that each mobile terminal is an individual player of a global population and the
interaction for transmission is interpreted as a fight for food (as in (139)). It is important to note
that the Markov process of each player is controlled by himself, whereas in (139) the interaction
determines the evolution of the individual process. Each player starts his life in the highest
energy state or level, say state n. Starting from state 7, each player will visit the different levels
in the decreasing order until reaching the last state 0. The state 0 corresponds to the state Empty
and the state n is the Full state of the battery. The other states 1, ..., n — 1 are intermediary states
of the battery or energy. When the system is at the state 0 there is no energy and the player has
to charge his battery or to buy a new battery. We will call terminal absorbing fitness the expected
cost of charge or price of a new battery.

At each time slot there should be an interaction with another player and then an action
should be taken by each player in the population. The actions taken by a player determine
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Chapter 5. Stochastic Population Games

not only the immediate reward but also the transition probabilities to its next individual state
(energy level). The instantaneous reward depends also on the level of aggressiveness of the
others players.

Then, the evolution of the level of energy depending on the player’s action can be modeled
as a discrete homogeneous time Markov process.

5.7.1 Individual sequential decision

Each player has to choose between two possible actions in each state (different from the Empty
state): high(h) and low([). The strategy & is a aggressive strategy and the strategy ! is a passive
one. Since there are only two strategies h and /, the population aggressiveness can be described
by a process («¢)¢>1 where ; is the fraction of the population using the aggressive strategy, that
is the action h, at time t. The stochastic process a; may depend on the history with length t. The
main issue of this paper is to study how a player will manage its energy during his lifetime in
order to optimize its total reward.

5.7.2 Binary Reward

We define a binary reward of a player in an interaction as follows: The player win the resource
if (i) he has no opponents for the same resource during the time slot, or (ii) he uses the most
aggressive action and its opponents are passive. Otherwise, he gets zero. We extend the reward
function to mixed strategies by randomized the binary reward.

We denote by 1 — p the probability for any player of having an opponent at the same time
slot. The probability of success (probability to win to the resource) of a player using the action
h when its energy level is at the state s > 0 is given by

r(s,ha)=p+(1—p)lax0+(1—a)x1l]=p+(1—p)(1—«), (5.12)

where « is the fraction of the population who use the action k at any given time. Note that
assuming that « is fixed in time does not mean that the actions of each player are fixed in time.
It only reflects a situation in which the system attains a stationary regime due to the averaging
over a very large population, and the fact that all players choose an action in a given individual
state using the same probability low.

Similarly, when he use [ the probability of success in state s # 0 is

r(s,l,a) = p. (5.13)

The expected reward of a player when its energy level is at the state s > 0 and he uses I with
probability Bs is then given by

r(s,Bs,0) = PBsr(s,h,a)+ (1= Bs)r(s,La) =p+Bs(1—p)(1—«). (5.14)

Under this reward function, a player has more chance to win the resource with an aggressive
strategy than a passive one, but a passive strategy save more energy for future.
Remarks 5.7.2.1. Consider a pairwise one-shot interaction between a player i in state s # 0 and a
player j in state s’ # 0. Define the action set of each player as {h, 1} and the payoff function as the binary
reward defined above. From the probability to win, it is not difficult to see that the instantaneous reward
r(s, Bs, &) increases with Bs. Then, the one-shot game is a degenerate game with infinite Nash equilibria.
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5.7. Energy control: absorbing state

We will see that the non-aggressive which is weakly dominated in the one-shot game is not necessarily
dominated in the long-term dynamic game that we will describe later.

A pure strategy of a player at time f is a map a; : Hy — {h,1}, where H; = Al x S the
set of histories at time t with All = {(s,a) |s =1,...,n, a € {h,1}}. The collection ¢ = (0);>1
of pure strategy at each time constitutes a pure strategy of the population. We denote by X the
set of all pure strategies.

Let o be a strategy_Erofile, and hy = (sy,a1,...,5¢-1,8;-1,5¢) be a history of length t. The
continuation strategy ¢, from round t given the history /; can be defined as follows

— / /! / !/ ! / /! /!
0, (51,81, 8y_1,50) =0(51,81, . ,St—1,84-1,5t,51, 81, - -, Ay_1,5p)-

The fitness obtained with the policy o, v = r('7'},) is called continuation fitness after hy. If o is a
stationary policy then v depends only on the state s;.

For each state s # 0, the action space of each player becomes [0,1]. We define as a player
policy, the set of actions during his battery life, that is the sequence u = (u1, uy, . ..) where u; is
the probability of choosing action & at time slot i. We consider the energy level of energy at time
t as the random process (X;);>1 and energy management is a Markov decision process.

For the remainder we shall consider only stationary policies where the probabilities u; is
the same for all time i and we denote it by the vector f = (B1, B2, ---,Bn) where Bs is the
probability of choosing action / in state s. We denote by 1 = (1,...,1) and I = (0,...,0) the
two pure aggressive and non-aggressive policies.

Given a stationary policy B and a strategy of the global population @ = («¢);>1, the transitions

in energy levels of the battery is described by the Markov process (X;) with the transition law

Qs(a) ifs' =s
Vs #0,Ya € {1}, q(Xi1 =95|Xe=s,a) =¢ 1—Qs(a) ifs' =s—1
0 otherwise

and ¢(0]0,a) = 1.

We assume two main characteristics of the transition probabilities of energy levels depend-
ing on the action taken by the player.

e First, Vs # 0, Qs(h) < Qs(I) < 1, reflects that using action /, the probability to remain in
any given energy level is lower than using action /,

¢ second, Va, the discrete function s — Qs(a) is non-decreasing. This assumption means
that lower is the energy level, lower is the probability to remain in the same level for each
action.

Note that each player controls the transition state of its own battery: Q is independent of the
decision of the other players. Let T(B) the expected time to reach to the state 0 given the initial
state Full n under the stationary policy 8. Then the total reward of the player in all the lifetime
of its battery, starting in state 7, is given by

T(B) T(B)
Vﬁ(n,zx) — A~ 2 r(st, B, at) = r(n, B, ) + P~ Z r(st, Bs; ) |sy, =n | . (5.15)

t=1 t=2

5.7.3 Computing Fitness using Dynamic Programming

We define the dynamic programming operator Y (s, a,a,v) to be the total expected fitness of a
player starting at stat s if
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o It takes action a at time 1,
¢ at time 2 the total sum of expected fitness from time 2 onwards is v,

¢ At each time slot, the probability that another player uses action k, given that there is a
interaction between individual players, is «.

We denote by v the continuation fitness function which depends on the state s and the global
population strategy a. We have

Y(s,a,a,0) =r(s,a,a) + Qs(a)v(s,a) + (1 — Qs(a))v(s —1,a),Va € {h,1}.
The function v is a fixed point of the operator ¢ defined by
v — (¢v) := BsY(s,h,a,v) + (1 —Bs)Y(s,1,a,0).
Proposition 5.7.3.1. The expected fitness for a player during its lifetime is given by:

o)
)= L1505~ C

Proof. We compute the fitness by using the recursive formula defined by the operator ¢. First,
we have that v(0,4) = 0 and then

v(l,a)=¢(v) = PB1lr(Lha)+ Qi(h)v(s,a)+ 0]+ (1 — B1)[r(s, I, a) + Qs(I)v(1, &) + 0],
= (LB a)+ [f1Q1(h) + (1 = B1)Q1(D)]o(L, a).
The fixed point v(1, a) is given by
Vi) r(1p1,0) _ prAO-p0-w
P 1= [p1Qi(h) + (1= p1)Qu()] 1= [B1Qu1(h) + (1= B1)Qu()]
For all state s > 1 we have
v(s,0) = PBs[r(s,h,a)+ Qs(h)v(s,a) 4+ (1 — Qs(h))v(s—1,a)],
+(1=Bs)[r(s,La) + Qs(Nv(s, ) + (1= Qs(1))v(s — 1, )]
r(s,Bs,) + [BsQs(h) + (1 = Bs) Qs(D)]o(s, &) + [Bs(1 — Qs(h)) + (1 = Bs) (1 — Qs(1))]o(s — 1, ),
r(s, Bs, ) + Qs(Bs)o(s, &) + (1= Qs(Bs))v(s — 1,a),
where Qs(Bs) := BsQs(h) + (1 — Bs)Qs(1). Since Qs(Bs) < 1 one has

r(s, Bs, &)
1—-Qs(ps)

v(s, o) = +o(s—1,a).

By rewriting

v(s, ) = i[v(i,oc) —o(i—1,a)],

1

we obtain that

(i, i)
Vp(s,a) = 1:21 1—-Qi(Bi)

Hence, the expected fitness obtained by starting from the Full state n to the next new battery is

then given by
Vg(n,a) — C.
(1
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5.7. Energy control: absorbing state

5.7.4 Sojourn Times

We denote by Ts(Bs) the sojourn time of a player at the state s with the policy Bs. The sojourn
time satisfies the following fixed point formula:

Ts(Bs) =1+ ), Qs(a)Bs(a)Ts(Bs).

ae{nl}

Hence,
1

TS(,BS) = 1-0.(8) Qs(ﬁs)

The fraction of times that the player chooses the aggressive & in state s is given by

and the probability for any player to meet another player which is using action 4 is given by

&(p) = flﬁcs(ﬁ) = % <1 (5.16)

The function @ gives a mapping between the strategy vector p of an anonymous player and the
global population strategy «.

5.7.5 Reduced game

We compare the two type of attitudes: use always the high power (h) or use always low power
[. The payoffs corresponding to these strategies are described as follows:

h [
h PTh Th
Il pTh | pTh
L 1 L 1
where T, = S; =00 (resp. T = s; 1_7(25(1)) is the expected lifetime of the battery

under the policy & (resp. I). T, can be interpreted also as the hitting time to the state 0 starting
from the state Full. This description gives us a two-player matrix game called reduced game.
Generically, the reduced game has a unique ESS and global maximizer. Since the remaining
energy of battery decreases with the power consumption: Tj, < T; one has:

e If p = 0. Then h is the unique ESS and % is the global maximizer.

s If0<p< T then v = S ] is the unique ESS and the global maximizer is
T; —-p 1-pT,
v
5

o If % < p < 1then [ is the unique ESS and global maximizer of the reduced game.
l
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5.7.6 Deterministic strategies

The action taken in each state s is determined with a given distribution the first time the player
is in this state. We are able to compute the ESS of this game by transforming our stochastic
population game into a standard Evolutionary Game depicted as a matrix game.

Lemma 5.7.6.1. The number of pure stationary strategies is 2.

Proof. A pure strategy is an application from to set of states S\{0} to the actions {h,1}. Thus,
the number of the pure strategies is the cardinal of the set {#, }S\{O} which is exactly 2". O

Denoteby U = {B: y € S\{0} — {h,1}} = {h,1}5\{% the set of pure stationary strategies.
The cardinal of U is 2/5/-1,

Define the following finite population game I'y = (U, G) :

o U = {h,1}°\1% is the set of actions. A(LI) the set of probability measure on U (this corre-
sponds to be mixed strategies obtained by randomizing the pure stationary strategies).

¢ the payoff matrix is given by
Guuw = Vu(n,a(u')).

If I denotes the set of states in which the high power is used then

p+ (1= p)(A—a(u))us
Gt = Valn, Z 1—Qs(us)

wheres > 1, us € {0,1} and

N ZSEI TS(l)
Y0 = F ) et To(0)°

The size of the matrix is 2" x 2".

The strategy w € A(U) is an equilibrium of T'; if for all u € U,

wy >0 = G,(w) = max G, (w)
u'eld

where

w) = ZGuu’wu’-
o

From Nash-Glicksberg’s fixed point theorem, and the symmetry of the game, the following
result holds:
Lemma 5.7.6.2. The game T ; has at least one symmetric equilibrium (in A(U)).

Any symmetric equilibrium of the matrix game I'; induced an equilibrium of the population
game in stationary strategies (this is because the set of symmetric mixed strategies in the matrix
game contains the set of stationary strategies). Any strategy u € U satisfying

Guy > Gy, V' € U\, (5.17)

is an ESS of the evolutionary game. Note that the non-strict inequalities Gy, > G, V u e,
are necessary condition for u to be an equilibrium in the matrix game I';.
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5.7. Energy control: absorbing state

5.7.7 Pure stationary strategies
Preliminaries

As already mentioned, our game is different and has a more complex structure than a standard
evolutionary game. In particular, the fitness that is maximized is not the outcome of a single
interaction but of the sum of fitnesses obtained during all the opportunities in the player’s
lifetime.

We obtain the following characterization of an Evolutionary Stable Strategy (ESS).
Lemma 5.7.7.1. A necessary condition for B* to be an ESS is

forall B/ # B, Vi (n,&(B")) > Vg (n,3(8")) (5.18)

A sufficiency condition for B* to be an ESS is that (5.18) holds with strict inequality for all B’ # B*.

Using this corollary and this simple necessary condition to be an ESS, we are now able to
determine the existence of an ESS. First we considering the restricted game to independent
state actions, i.e. the probability of choosing the aggressive action h does not depend on the
individual state. Second, we generalize to dependent state actions which is more complicated.
However we need latter the following lemma in numerous proofs.
p+(1-p)(1-2ap))p

1—Qs(Bs)

Lemma 5.7.7.2. Given &(B'), the function Z : Bs — * is monotone.

Proof. Since Z is a continuously differentiable function, Z is strictly decreasing if

(1=p)Q-a(p)(1—Qs(1)) < (Qs(1) = Qs(h))p,

constant if
(1-p)(1—&(B)) (1 —Qs(1)) = (Qs(I) — Qs(h))p

and strictly increasing if

(1=p)A=a(p))(1—Qs(1)) > (Qs(1) — Qs(h))p.

Thus, given p, Q, the function Z is monotone. O

5.7.8 State-independent strategies

We examine the case where the probability of choosing action & does not depend on the level of
energy of the battery, that is Vs Bs = p. We first consider only / the fully aggressive strategy (the
player uses always the high energy level available in the state) or [ the fully passive strategy
(the player uses always weak action level when it is possible) policies.

Proposition 5.7.8.1. If p # 0, then the strategy h which consists to play always h (p = 1) cannot be an
ESS. Otherwise, if p = 0 then h is an evolutionary stable strategy.

Proof. Suppose that p # 0. Then, for all stationary mixed policy g’

Va(i’l,zx(ﬁ’)) — pZ%Qs(l)' and

Vi(n,a(1)) = pz%s(h)
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Thus Vi(n,a(1)) < Vo(n,a(1)). It is better to use the low power [ if the opponent use high
power  (the payoff is p and the lifetime is increased). Hence, the strategy & is not is a best reply
to itself. This means that / is not a Nash equilibrium and then / is not an ESS.

Suppose now that p = 0. Then the strategy I is weakly dominated, and V;(n,a(h)) = 0 =
Vi(n,a(B')), VB'. Moreover, for all B’ # h we have

Vg (n,a(1)) = 0 = Vj(n,a(R)), and

Vi(n,a(B')) = (1—a(p Zl— >V5/(n,¢x(/3’)) (1—a(B Zl—Qs a5
This completes the proof. O

This result is somehow logical as when, at each time slot, any player is in interaction with
another player, the only strategy which permits to win the fight is to be aggressive. We have the
same kind of result for the non-aggressive strategy.

Proposition 5.7.8.2. The strategy | which consists to play always [ (p = 0) is an ESS if and only if the

subset of states I := {s, p <73 1- g (( ))} is empty.

Proof. We have

VO(Tl,a(ﬁ’)) =p il %Qs(l)’ and Vl;(n,oc(O)) = i M

b Qs(B)
Thus
1
mngﬂ(n,a(O)) = s;:l T Qs( —i—ps;:() . Qs( ] sg* =0 < Vo(n,a(0)) (5.19)
where
L (s, p< 120
1:=18, p< 1*Qs(h)}’
Ip:={s, p > 1 1- QS((}ll)) }
Lim (s p= =)

The subsets Iy, I, I« constitute a partition of S. I, has at most one element. Using lemma 5.7.7.2
and the equation (5.19), [ is a best response to itself if

Z _QS <PZ _Qs

s€ly s€lj

This inequality does not holds if I; is not empty. O

We consider now stationary mixed strategies where each player determine the probability p
of choosing the aggressive strategy at each energy level of his battery.
Proposition 5.7.8.3. If the same level of aggressiveness ps = p € (0,1), Vs is an ESS then it must

satisfy

@-00))

P Ls=1 -0.(0)
_ n_(1-0s(1)
(1 P)sﬂwkgww

Ifp,Qand 0 < p < 1satisfy (5.20), then p is an ESS.

—1-p. (5.20)
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5.7. Energy control: absorbing state

Proof. The strategy p is a best reply to the strategy p' if it satisfies V, (1, a(B)) > Vi.(n,a(B')), Yy €
[0,1]". Then, p is a best response to itself if

Vo(n,a(p)) = Vu(n,a(p)), Vi € [0,1]".

1—
A necessary condition for an interior extremum of the function/ : x — Z pr(=p)l=p)x

s=1 1_Q5( )

is to satisfy

Py, (Q; )Q ; <)()2))
s(x

(=P T g

Wix)=0<=1-p=

Note that a(p) = p.

n (Qs(N—Qs(h))

s=1 (1-Qs(p))?
" (1-0s(1)
1 Qs(p))?

We now show that for every p, Q such that < 1,every strategy (p,1—p)

satisfying .

PI G
(1-0s(1))

(1-p) X o

is an ESS. Let B’ be a strategy such that V,(n,p) = Vg(n,p). Denote by C := Vy(n,a(p')) —
Vi (n,a(B')). We now prove that C is strictly positive for all 8’ # p.

1-p=

The condition C > 0 is satisfied if

Vol a(ﬁ')) > Vylnaip),
. P w(f) p+ (1= p)(1—a(B))F
LE o Z o

Since Vj(n,p) = Vg (n,p), one has

P+ =Pl L= = P+ (- - 0B E i 7

This implies that
1 p+(1-p)d 1

;1*Qs(ﬁ/) Cpt(-p )(1* ﬁ’zlst( )

By restituting this value in C, we obtain C > 0 if

p+(A—p)A—a(p)p v wpryen PTA—p) (1 —p) 1
Z 1_QS() >[p+(1 P)(l a(‘B))ﬁ]P+(1_ )(1_ lglzl_QS()

(p+1—-p)1—a(B))p) >[p+1—p)(1—a(p))p] 5++((11:5))((11:5))/§"

(p+Q=p)A—a()p)p+1-p)A—p)p") > [p+ (1 -p)A—af)B(p+1-p)(1-pp).

Developing and simplifying the last expression, we obtain that D > 0 is equivalent to [f' —
plla(B) — p] = [B’ — p]?* > 0. This completes the proof. O
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We are now able to determine explicitly, if it exists, an ESS in stationary mixed strategies
of our stochastic population game for energy management. Then, it is interesting to provide
conditions of existence of such stationary mixed ESS.

Proposition 5.7.8.4. A sufficiency condition of existence of an interior state-independent evolutionary
stable strategy is given by

n 1
e 5=11-Qs(I)
P<Po= o (5:21)

s=1 (1-Qs(1))?
Proof. The function

) o), 2 (1)
’”Z T -a- gl—Q DI

S

is continuous on (0,1) and ff(p, ) > 0, Vp € (0,1). Thus, if (5.21) satisfied then ¢(p,0) < 0
and 0 is in the image of (0,1) by &(p,.). This implies that there exists p € (0,1) such that

¢(p.p) =0 O
Proposition 5.7.8.5. The game has at most one ESS in state independent strategies.

Proof. (i) Uniqueness of pure ESS: We have to examine the two strategies: / and I. From Propo-

— ()
1—Qs(h)

) > 0, we conclude that only one of two strategies

sition 5.7.8.2 [ is an ESS if and only p > max <

Qs()
1—Qs(h)

> and from Proposition 5.7.8.1, his an

ESSif and only p = 0. Since, max (
can be an ESS.

(if) Strictly mixed ESS (or interior ESS): A necessary condition to interior ESS is given by
Equation (5.20). Let p and p’ in (0, 1) be two solutions of (5.20) i.e

&(p.p) =¢(p,p) =0.

From Proposition 5.7.8.3, one has

Vi (n,a(p')) = Vo (n,a(p")) > Vi (n, a(p'))

which is a contradiction. We conclude that if an ESS exists in state-independent strategies, it is
unique. O

Note that the inequality (5.21) is satisfied if

0<p< mln (1 — Ss((ilz))) (5.22)
Moreover the following result holds:
Lemma 5.7.8.6.
L (1=Qs() 0
s (=gim) < o<t (=gim) .
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5.7. Energy control: absorbing state

Proof. Leta = mm ( — (1) ) and b = max (17(25(1)) . Then,

1—Qs(h) s20 \1—Qs(h)
1-Q(0)
Vs, b> T=0u(h) >a — (5.24)
s, b(1— Qs(h)) > 1— Qs(1) > a(1 — Qs(h)) — (525
Vs, b(1—=Qs(h) = (1-Qs(1)) >0>a(1-Qs(h)) = (1-Qs(l)) < (526)
b(1 - Qs(h)) — (1 - Qs(1)) a(l = Qs(h)) — (1 - Qs())
Vs, .
s o) (R X 27
By taking the sum over s from one to 7, one has,
n n 1 _ Qs(h) B n 1
O e TRl R o ey
This means that ¢(b,0) > &(po,0) > ¢(a,0). Since, the function p — &(p, p) is strictly increas-
ing, the last inequality implies that b > pg > a. This completes the proof. O

The relation (5.22) gives another sufficient condition of existence of a stationary mixed ESS.
- Qs() )
1—Qs(h)

Then in some particular cases of parameters p and transition probabilities, there is no pure
independent stationary ESS nor mixed, when

By proposition 5.7.8.2, there is a pure non-aggressive ESS (I) if and only if p > max(

- Qs(l) )
1—Qs(h)

po<p< max(

The cooperative optimal strategy for players is denoted by p* that is defined by:
p = arg mﬁax Vg(n, B).

This strategy gives the global optimum solution of the centralized system of our energy man-
agement model. We are interested in comparing the aggressiveness of the ESS to the global
optimum solution.

Proposition 5.7.8.7. Let p* be the ESS in stationary strategies of the stochastic population game and p
the global optimum solution. Then we have

p < min{l,p*}.
2
Proof. The function

i p+(1-p)(A-B)B

P Ve P) = L 750 1 B(QaD) — Ou(h)

1
is continuous and strictly decreasing on (E' 1). Thus, the function has a global maximizer on
1
[0,1] and the global maximizer is lower than 5

Let p* be an ESS. Suppose that p > p*. Since p* is an ESS, p* satisfies

Vpr(n,0%) > V5(n,p)
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gnd Vp* (n,p) > V.ﬁ(n’ p)if Vo« (11,0") = V5(n, p*). Given a strategy f, the function a — Vp(n,a)
is strictly decreasing. Hence,

Vpr(n,0%) > Vpe(n,0) > Vi(n,p).
The inequality
Vor(11,0%) > Vi(n,p)
is a contradiction with the definition of p. Hence, p < p*. We conclude that a global maximizer

is lower than % and p coincides with p* (it is the case if the ESS is a pure strategy) or p < p*. O

The main important result here is that the ESS is more aggressive than the global optimum
solution, i.e. p* > p. This seems relatively intuitive because in a context of an evolutionary
game, every player is somehow afraid to meet another player using an aggressive strategy, then
the aggressive strategy is more used in the population.

5.7.9 State-dependent actions

We consider now that the action taken by each player depends on his energy level or state. We
first compute explicitly the best response correspondence BR : S\{0} — 2! where I is the
compact set [0, 1].

Proposition 5.7.9.1. In stationary strategies, the best response to the strategy a(B') is determined by
(B1,.-.,Bn) such that foralls =1,...,n,

e Q:(1) = Q:(1))
1 ifa(p) <1-— ( 1- ()lgl QQEISZ))))

Bs(a(B)) = 0 ifa(p’) >1- ( ()lgl QQZi(zl))))
any strategy s € [0,1] ifa(p’) =1— ( p)(1—Qs(1))

Thus, the optimal stationary strategy p = (B1, ..., Bn) is characterized by

1 ifsely:=1{], ] )()
,Bs: 4 Ay
0 ifseu:={], LQ])(?)

p+(1—p)(1—&a(p))Bs
1—Qs(Bs)

defined in Lemma 5.7.7.2. From Lemma 5.7.7.2, Z is monotone. The maximizer is one if

(1=p) @ =a(p))(1—Qs(1)) > (Qs(1) — Qs(h))p,

Proof. The best reply Bs to a(f") maximizes the function Z : Bs —

zero if
(T—=p)(1=a(p)(1—-Qs(1) < (Qs(l) — Qs(h))p,

and any strategy in [0, 1] is maximizer of Z if the equality

(1—=p)(1—a(p)(1—Qs(1) = (Qs(1) — Qs(h))p
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holds. We conclude that

1 ﬁ“w”<1§?ﬁ%f%$%
Bs(w(p") = 0 imw5>1—£@ﬁﬁigzﬁ
any strategy 7 € [0, 1] ﬁaw@=1£%%gyfg@$
O
Let
f@%_na>_1—Q4m (5.28)

S T(h) - 1-Q(D)

be the ratio between the sojourn time with the low power [ and the sojourn time with & in each
state s. By taking assumption on the transition probabilities, we have that for all energy level
s, f(s) > 1. This ratio can be interpreted also as the proportion of time obtained taken the
non-aggressive action [ in state s compared to the aggressive one h.

Definition 5.7.9.2 (Threshold Policies). We define the two following pure threshold policies 1y and
Up:

e Risky Policy (RP) : there exists a state s such that ¥s' > s, u1(s') = Land Vs" < s, u1(s") = H.
This policy is called a control limit policy in (139).

e Carefully Policy (CP) : there exists a state s such that Vs’ > s, up(s’) = H and Vs" < s,
up(s") = L.

That kind of threshold policies, keeping the same action until the level of energy is low, has
been also obtained in (139) in a context of a dynamic Hawk and Dove game. The inequality

(B QD) —Qs(h)) . p
A (I TR X 1)) B s

(f(s) — 1) is equivalent to

A-a(f) > 1) -1, (529)

where f(s) — 11is exactly the gain in mean sojourn time in state s using action  instead of action
h. Equation 5.29 can be rewritten:

P _1-(1—p(l—w(p)
1-Qs(1) 1—Qs(h) ’

where the left side term is the average reward for a player during the time it is in state s and it
uses action /, and the right term is the average reward during the time it is in state s and it uses
action h. Then, the threshold policies are based on the comparison between the average instan-
taneous reward in each state depending on the action taken by each player which determines
the instantaneous reward and also the remaining time in this state.

We have the following result showing that the best response strategies are #; or u; depend-
ing on the structure of the Markov Decision Process.
Proposition 5.7.9.3. The best response is uy (resp. up) if f(s) is increasing (resp. decreasing).

Proof. First we assume that the function f is decreasing, meaning that more the level of energy is

1— h
high, more is the gain of surviving time in each energy level. If i()) <(1l-wa)(-1+-)

1—Qu(l)
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then
[ playsh ifs > j(a,p)
Ps = plays! ifs <j(a,p)—2
else if 1= CQulh) >(1—a)(—-1+ l) then B, consists to play always | where
1—Qu(l) p
j(&, p) :== min{j, 1_7(2](}1) <(1—a)(—-1+ l)}
1-Q;(D) p
1-Qj(s) 1

Note that one has at most one state s such that T=0.0) =1-a)(-1+ E) We have the
inverse relations if f(s) is increasing. O

a* 4+ (1= Qs(1)) (koa™ —1c7)
1= (Qs() = Qs(h)) (2™ — K1)

Theorem 5.7.10 (Partially mixed equilibrium). If there exists a level s such that Bs = €

(0,1) where

I S SO (- X O X0)
P I EA i D) () U W R oX 1)L

jel j¢l, j#s

I={j#s, f(s) > f(j)}
and B, j # s given by

s QD =Qs(m) () —-Qi(h) . .
@={Wyh a0 T a-gu) '”)>””},
plays | otherwise

then B = (B1, ..., Bn) is an equilibrium.

Proof. By Proposition 5.7.9.1, the best reply has the form

. . P(Qs(l)_Qs(h))
sy <1 HE Sl
B . . Pist) — Ks
BR(Bs) = play action | falfs) >1- (7= pIT- 0Dy
any strategy i1,/ or mixed if a(Bs) =1 — (Z(QSP() zl_Q(SE( l) )))
The fixed point equation gives p € BR(B) with
n Bs
w(B) = LQ;(W
5=1 1—Qs(Bs)
Since f is monotone and Qs(I) < Qs(h), there exist at most one state sy such that
12O _ g1 L
oo ~ 1B+ ) (5:30)

and a mixed equilibrium is characterized by
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play action if s’ > sp,
B: = play action / if s' < sp,
any strategy 1,/ or mixed ifs’ = s.

where B, satisfies equation 5.30. After some basic calculations, equation 5.30 has a unique
solution given by

a4+ (1= Qs(1)) (koa* —x7)

Bs, = T= (0. (D) = Q. (1) (kaa” — 1) € (0,1)
with
_ 1 _ 1 o1 PQs(1) — Qs(h))
nElitgm TRt L o T G pi - )

I={j#s, f(s) > f(j)}.

Note that a necessary condition of existence such s is that

(1-0)(1— Qi(D))
P2 A= Qum) —c1— Q)

1+K1(1—Q5(h))
1+K2(1—Qs(h))( " )

o+ (1—Qs(1))(rpa™ — 11
T— (1) — Q) (e —x1) = O

Lemma 5.7.10.1. The partially mixed equilibrium is decreasing in p.

with ¢ =

€ (0,1). We then obtain several equilibria by permutation on the

state satisfying Bs =

Proof. It suffices to proof in the unique state s in which Bs € (0,1). The fraction of players with
the aggressive action in state s is then given by

a4 (1 - Qs(1) (ko™ — K1)

P = T 0.0 Q) (g — ) & V)
where .
R N I SIS wrex() Q,()
06*: (QS (h)) — . s s .
1- ( )(1*Qs(l))’1 {]7é /f()>f(])}

P( s( ) — Qs(h))
(1=p)(1—Qs(1))

is non-decreasing in p and the numerator is strictly decreasing in p. Thus Bs is decreasing in p.
This completes the proof.

Since the function p — a*(p) = 1— is strictly decreasing, the denominator

O
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5.7.11 Dynamics

By proposition 5.7.9.3 we know that, when the function f is monotone, the best response strate-
gies have a given structure defined as threshold policies RP or CP. In order to numerically
observe the equilibrium policies in the population, we construct the replicator dynamics which
have properties of convergence to equilibrium and ESS in evolutionary games. A replicator
dynamic is a differential equation that describes the way strategies change in time as a function
of the fitness. Roughly speaking they are based on the idea that the average growth rate per
player that uses a given action is proportional to the excess of fitness of that action with respect
to the average fitness.

When f is monotone increasing (resp. decreasing) the set of policies are u},.. ., u{lﬂ (resp.

us, ..., ugﬂ) where policy ! (resp. ub) consists of taking action h (resp. [) in the i — 1 first

states. Foralli = 1,...,n + 1 the proportion of the population playing u} is denoted by ;. The
replicator dynamics describes the evolution of the different policies in the population in time
and is given by the following differential equation:

n+1 n+1n+1
0i(t) = oi(t) | 12 05()G,,; = X Y k(D) (G i | =t file(h)). (5:31)
j=1 P k=1 =1 R

The replicator dynamics satisfies the so-called positive correlation condition:

flo) #0 = ZGui (o) fi(e) > 0.
]

It follows from (? ) that any equilibrium ¢* (in the n—simplex of the (n + 1)—dimensional
Euclidean space R"") of the evolutionary game is a rest point of the replicator dynamics. In
order to describe the long-term behavior of the dynamics, we shall say that a stationary point (or
rest point) o is stable under (5.31) if for every neighborhood N of ¢* there exists a neighborhood
N’ C N of o* such that o* € N/ = ¢ (t) € N, Vt > 0. If o* is a stable rest point of (5.31) then
o* is an equilibrium.

5.7.12 Numerical Illustrations

We consider an evolutionary game where each player has n = 5 levels of energy. Each player
starts his lifetime full of energy (level 5) and has to decide between an aggressive or a non-
aggressive action at each pairwise interaction with another player. We assume that all players
are in the same population that means that all players have the same transition probabilities Q.

We consider the following transition probabilities

0.1 0.05
02 0.1

Q=] 05 04 |,
07 06
08 07

where fori = 1,...,5, Qp (resp. Qjp) is the probability to remain in energy level i using
action / (resp. h).
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5.7. Energy control: absorbing state

5.7.13 State-Independent action

Each player chooses action h with a probability that does not depend on their level of energy.
We denote this probability by p. First, using this transition probabilities, the threshold pg given
by equation 5.21 induces the existence of an ESS is

po = 0.75

Then using result from proposition 5.7.8.4, if the probability p is less than 0.75, there exists an
ESS which is the unique solution of the system defined in equation 5.20.
Second, we have M = max ;_TQS((I?) = 0.9474, then using proposition 5.7.8.2 the subset of
5 — K
states I; is empty. Then, we have that if p > 0.9474 the unique ESS is to take always action [,
thatis p = 0.

We observe also on figure 5.1 that taking the pure aggressive action & is only an ESS when
p = 0. It is somehow intuitive because if the system is such that every player meets always
another player, the best strategy to survive is to be aggressive. Related to this comment, we
observe also that the probability to choose an aggressive action is monotone decreasing with p.

1rea., i
TTeellL ---ESS
RO 1 Global Optimum
..
0.8 .. g
~§
~
~§
~
~
~
-~
-~
0.6 . |
-
a A
A
A
A
.
A
“““ .
0.4+ T \‘ -
A}
A}
A}
A}
A
A}
0.2 ' |
‘
A
A}
A
%
N
0 I I I I I I I 2, I I
0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

Figure 5.1: ESS p with state-independent actions

Finally, we also verify the result of the proposition 5.7.8.7 comparing the ESS with the global
optimum solution.

5.7.14 Dependent state action

We consider that each player decide to take an aggressive action depending on their level of
energy. Using the transition probabilities Q the function f defined by equation 5.28 is strictly
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increasing, that means that the best response strategy is a risky policy as u;. We describe the
set of policies u%, u%, e, u? where the policy ué has 5 components which are the action in each
energy level from 1 to 5. For example, u3 = (hhhll) means action h in states 1, 2 and 3; and
action | in states 4 and 5.

0.8 —— policy ui ]
—e—policy ui

0.6 —w— policy ui A
- - -policy u‘l1

04l - e -policy ui |
policy u?

0.2

0 10 20 30 40 50 60 70 80 90 100
Iterations

Figure 5.2: Replicator dynamic with p = 0.5

On figure 5.2, the replicator dynamics converge when p = 0.5 to the pure policy u3, i.e. each
player takes action I only in the full energy level (state 5). On figure 5.3 the replicator dynamics
converge to a mixed strategy between policies u} and u3 where 87.41% of the population uses
policy uj and 12.59% policy u3. When p = 0.9, we observe on figure 5.4 the replicator dynamics
converge to the pure policy u3 which consists to take action / only in state 1. Moreover, we
observe that every rest points of the replicator dynamics in the three cases are stable and then
there are equilibrium.

Finally, with those examples, we have observed that when the probability to meet another
player decreases (means p increases), players become less aggressive and the equilibrium tends
to non-aggressive policies.

5.7.15 Notes

We have studied an energy management non-cooperative population game using evolutionary
Markov game framework. We have presented a problem considering the stochastic evolution-
ary games where each player can be in different state during his life, and has the possibility to
take several actions in each individual state of each player. Those actions have an impact not
only on the instantaneous fitness but also on the future individual’s state of the player. Restrict-
ing the game to stationary mixed policies, we have determined explicitly the ESS of the stochas-
tic population game. Considering more general dependent state policies, we have obtained
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Figure 5.3: Replicator dynamic with p = 0.1

the threshold structure of the best response policies and then we have studied numerically the
convergence of the replicator dynamics to an ESS.

5.8 Access Control in Solar-Powered Broadband Networks

This Section studies both power control and multiple access control in solar-powered broad-
band wireless networks. We assume that the mobiles use power storage element, such as
rechargeable Solar-powered batteries, in order to have energy available for later use. By model-
ing the energy-level of Solar-powered batteries as a stochastic process, we study noncooperative
interactions within large population of mobiles that interfere with each other through many lo-
cal interactions. Each local interaction involves a random number of mobiles. The actions taken
by a mobile determine not only the immediate payoff but also the state transition probabilities
of its battery. We define and characterize the evolutionary stable strategies (ESS) of the stochas-
tic evolutionary game.

Environmental energy is becoming a feasible alternative for many low-power systems, such
as wireless sensor and mesh networks. However, this provides an unpredictable and limited
amount of energy over time. The power storage elements, such as rechargeable batteries or
super-capacitors, become very useful to increase the system lifetime and the system availabil-
ity. In particular, solar power is made possible with the use of Photovoltaic cells (see Fig. 5.5).
Comprised of several layers of material, these cells are able to produce electrical power from
exposure to sunlight. Since in many geographic areas, nice weather is not guaranteed and is
unpredictable, the nodes should be able to recover from blackout periods caused by the un-
availability of energy. In (158), a stochastic model for a solar powered wireless sensor/mesh
networks is used to analyze the following QoS measures for several stochastic policies pro-
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Figure 5.4: Replicator dynamic with p = 0.9

posed: the average battery capacity, the sleeping probability and the average delay.

In this Section, we consider an evolutionary game approach with dynamic rechargeable bat-
tery depending on the weather (solar energy). We make use of stochastic evolutionary games in
solar-powered broadband wireless networks. There are many local interactions among individ-
uals belonging to large populations of mobiles. The result of the interaction between mobiles
depends on their current individual state. From time to time the individual state of a mobile
varies. The action choice of mobiles involved in a local interactions as well as their individual
states determine the not only the result of the interactions but also the transition probabilities to
the other possible individual states. Each individual is thus faced with an Markov Decision Pro-
cess (MDP) in which it maximizes the expected average cost criterion. Each individual knows
only the state of its own MDP, and does not know the state of the other mobiles it interacts with.

The destination of some transmission occasionally may receive simultaneously a transmis-
sion from another terminal which results in a collision. It is assumed however that even when
packets collide, one of the packets can be received correctly if transmitted at a higher power. As
state of the MDP of a user we take its energy level. The immediate fitness (rewards) is the num-
ber of successful transmissions. By allowing the mobiles to be equipped with rechargeable solar
powered batteries, the mobiles may have infinite life time and the criteria that is maximizing is
the limit average Cesaro-type payoff.

Consider the following setting of evolutionary games: there is a large populations of mo-
biles; each mobile has a finite number of transmission power level available. There are many
local interactions at the same time. At each slot, some of the terminals have to take a decision
on their transmission power based on their own battery state. At the lowest state of the bat-
tery no power is available and the mobile has to wait the time to have good weather for regain
some energy. Each player has its individual states set S = {0,1,2,...,n}. Each mobile of the
population has a finite action set in each state s : A(s). We assume that there are a random
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Figure 5.5: Solar-power mechanism

number of interacting mobiles in each local interaction. At time ¢, each mobile knows its own
state s; and selects an action a; € A(s;). The mobile receives some payoff r(s¢, a;, a;) where a;
is the composition of the population at time ¢ (the j—th element of ;' represents the fraction of
mobiles choosing the action j) and the state of mobile goes to the state s;;1 with the probability
q(st41|s¢, ar). Each individual is thus faced with an MDP in which it maximizes the expected av-
erage fitness criterion. Each individual knows only the state of its own MDP, and does not know
the state of the other players it interacts with. The transition probabilities of a player’s MDP are
only controlled by that player. Let A(S) be the (|S| — 1)-dimensional simplex of the Euclidean
space RIS/, The set of all action profiles at all states is given by All = {(s,a), s € S, a € A(s)},
theng: All x ® — A(S) is a transition rule between the states where © = 1_[ A(A(s)), A(A(s))

seS
is the set of probability distribution on A(s). The vector [q(s;11 = O|st, a¢), ..., q(sp41 = n|st, ar)]
satisfies Vj € S, q(si11 = jlst,ar) > 0, Y q(sis1 = jls, ar) = 1. A state s is absorbing state if
jes
q(s|s,a) =1, Va € A(s),Va € ©. We examine the limit average Cesaro-type payoff given a
population profile o and an individual trajectory u,

1 T
F.(u,0) = iminf E — r(st, at, &
n( ) T oo u,o (T; ( t, Ut t))
where E, ¢, denotes the expectation over the probability measure IP,, ¢ , induced by u, o on the
set of histories endowed with the product o —algebra (initial state of the battery is n). Define
further

* The subset Us of stationary policies; a stationary policy u is a policy in which the proba-
bility to choose an action a depends only on the current state s; it is denoted by u(a|s).

* The subset Up C Us of pure or deterministic stationary policies Up. A policy of this type
can be viewed as a function from the states to the actions.

* The set Uy of mixed strategies: A mixed strategy is identified with a probability ¢ over
the set of pure stationary strategies. It can be considered as first choosing a pure stationary
policy u with probability (u) and then keeping choosing forever the actions according to
u. A general mixed strategy is a mixture of behaviorial strategy.

Occupation measure Often we encounter the notion of individual states in evolutionary
games; but usually the population size at a particular state is fixed. In our case the choices of
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actions of an individual determine the fraction of time it would spend at each state. Hence the
fraction of the whole population that will be at a given state may depend on the distribution of
strategies in the population. In order to model this dependence we first need to introduce the
expected average frequency fy,,(s) that an individual spends at a given state s when it follows a
strategy u and its initial state at time 1 is n. Moreover, we define f,, , (s, a) the expected average

1 T
frequency during which it is at state s and it chooses action 4, f,, = lim T ) Q'(u) where
=1

To
Q(u) = [q(s'\s, a, u)}s/,s,a-

We now define the equilibrium concept in the context of evolutionary games. A behaviorial
stationary strategy u = (uy,...,u,) with u; = (x;,y;) is an evolutionary stable strategy (ESS) if
for all strategy mut such that fy,u+ # fu there exists €+ > 0 such that

Y (fu(s,a) = fuut(s,a))r(s,a,a¢) > 0 where a® = (1 — €)a(u) + ex(mut).

s,a

Interpretation: Suppose that, initially, the population profile is a(u). Now suppose that a
small group of mutants enters the population playing according to a different profile a(mut). If
we call € € (0,1) the size of the subpopulation of mutants after normalization, then the popu-
lation profile after mutation will be ea(mut) + (1 — €)a(u). After mutation, the average payoff

of non-mutants will be given by ) _ £, (s,a)r(s, a,&%). Analogously, the average payoff a mutant
s,a
is Z Sfnut(s,a)r(s,a,af). That is, u is ESS if, after mutation, non-mutants are more successful
s,a

than mutants. In other words, mutants cannot invade the population and will eventually get
extinct. In case where the payoff function r is linear in last variable & (it is not the case in this
model) then this definition is equivalent to a(u) is a strict symmetric Nash equilibrium or « ()
is a strictly better response than a(mut) given that the others mobiles mut. Note that if a is not
linear, we can have a(emut + (1 — €)u) # ex(mut)+ (1 —€)a(u).

5.8.1 Stochastic modeling of the energy levels of Solar-powered battery

we assume that a battery has n + 1 energy states S = {0,1,...,n}. The state 0 corresponds to
the state Empty and the state 7 is the Full state of the battery. The other states 1,...,7n — 1 are
intermediary states of the battery. We associate with each mobile a Markov Decision Process
(MDP) which represents the transition probabilities between energy levels. Let X! be the energy
level of battery at time ¢. Given a stationary policy o and a strategy of all the population o =
(a¢)¢>1, the transition probability of the energy level of battery is is described by the (first order,
time-homogeneous) Markov process (X;) where the transition probability law g which is given
by
1—Rys(a) — Qqs(a) ifs' =s—1

_ R, s(a) ifs' =s+1 B
Jsas’ = Qnala) o —s Vi<s<n-—1,Vas € A(s),
0 otherwise
1—Qyu(a) ifs=n-1 v ifs' =1
Qnas’ = Q’Y,ﬂ(a) ifs' =n s qoas’ = (1 - '7) ifs' =0 ’
0 otherwise 0 otherwise

where v — Ry s(a) € [0,1] is an increasing function Vs,a with Ros(a) = 0,0 < R, s(a) +
Q+,s(a) < 1. The factor 7 represents the probability to have a "good weather". If vy is zero, the
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state 0 is unique absorbing sate and expected lifetime of the battery is finite. For ¢y # 0, the
Markov chain is irreducible i.e., there is only one class, that is, all states communicate with each
other for stationary policy.

5.8.2 Battery-state dependent access control in solar-powered system

This subsection studies is a generalization of the random access game with unknown number of
mobiles, finite state, and three strategies.The channel is ideal for transmission and all errors are
due to collision. A mobile can transmit a packet using a power level among three available
levels: transmit with high power P, transmit with low power P; or does not transmit 0. We
consider a general capture model where a packet transmitted by a mobile is received success-
fully when if and only if that mobile uses a transmission power which is greater than the power
used by the others transmitters at that time slot. Given a population profile &« = (x,y,1 —x —y)
with 0 < x,0 <y, x +y < 1, the expected probability to have a successful transmission :

(i) When the mobile chooses Pj, the reward is the probability that the others mobiles choose
zero i.e no others mobiles transmit, i.e.,

r(s,Pya) = Y P(K=k) (1-x—y) =E((1-x -y ) = Cx(1-x~y)
k>0

where Gk is the generating function of K.

(ii) When the mobile chooses P, the reward is the probability that no other mobiles transmit
with the high power i.e.,

()1 —x =y = Ex(1—20)* = Gx(1 - x). (5.32)

=

r(s, Py, o) = Eg
1

0

where ({< ) is the binomial coefficient of K and .
(iii) When the terminal chooses 0, the reward is zero, i.e., 7(s,0,a) = 0

Since there are three strategies Pj,, P; and 0, the population aggressiveness can be described by
a process (xt,Y¢)r>1 where x; (resp. y;) is the fraction of the population using the high power
level (low power) at time t. However, for each state s # 0, the action space becomes M :=
{(x,y), x >0,y >0, x+y < 1}. A stationary policy of an user is amap p : S — M. The
expected reward of a user when its battery is at the state s # 0 is then given by

P(s, B o) = xgr(s, P, o) + ysr (s, P, ),

where B(s) = (x},y.) Vs € S.

5.8.3 Computing Equilibria and ESS
Nash Equilibria and Pareto optimality

In this subsection, we study the existence and uniqueness of Nash equilibrium in different sce-
narios :
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Two mobiles K = §, The interaction in each slot and each non-empty individual state is
described in the following tabular. Mobile 1 chooses a row, mobile 2 chooses a column. The
payoff of mobile 1 (resp. mobile 2) is the first (resp. the second) component of the vector payoff.

2] 707 P, P,

707 | (0,0) | (0,1)° | (0,1)°
P | (1,0)° | (0,0) |(01)™
P, [(1,0)" [ (1,0 ] (0,0)

The Nash equilibria are represented by + and Pareto optimal allocation > are represented by o.

Three mobiles K = é3 The instantaneous reward is presented in the matrix game. Mobile 1
chooses a row, mobile 2 chooses a column and mobile 3 chooses an array M;.

(0,0,0) | (0,1,0° [ (0,1,0)% (0,0,1)° | (0,0,0) | (0,1,0)>
M; =] (1,0,0)° | (0,0,0) | (0,1,0)* | Mp:=[ (0,0,0) | (0,0,0) | (0,1,0)>
(1,0,00° | (1,0,0) | (0,0,0) (1,0,0)° | (1,0,0) | (0,0,0)

(0,0,1)° [ (0,0,1)> | (0,0,0)"
M;:=|(0,0,1)° | (0,0,1)° | (0,0,0)F
(0,0,0)* | (0,0,0)* | (0,0,0)*

Proposition 5.8.3.1. In any state s # 0, the one-shot local interaction between p > 2 mobiles has an
infinite (Nash) equilibria, ()2P~1 = p2P~1 of them are Pareto optimal, and a unique symmetric (Nash)
which is the strategy h (independently of the state).

Note that this one-shot game has a unique evolutionary stable state (see (11)).

Proof. The Nash equilibria and Pareto optimality of the local interaction in state s # 0 can be
described as follows:

(i) Symmetric Equilibrium Itis clear that r(s, Py, ) > (s, P, ) > r(s,0,a), V a i.e P, weakly
dominates P; which weakly dominates 0. Hence, the strategy Pj, is an equilibrium. Moreover
the best reply to the population profile « = (x,y,1 — x — y) is to play P, if x # 1, and to play
any strategy z € [0,1] if x = 1. Thus, (P, Py,..., P;) is the unique symmetric equilibrium.
At the equilibrium (Py, Py, ..., P;), the reward of each mobile is zero. Thus, (P, Py, ..., P,) is
not Pareto optimal because the allocation obtained at (P, P, ..., P;) or (P,0,0,...,0) Pareto
dominates zero.

(ii)Pure Equilibria: Fix a mobile m which uses the action Pj,. Then any action profile of the
others mobiles b~ €€ {0, P}, P}~ ! leads to a Nash equilibrium (no mobile can improve its
probability of success by deviating unilaterally). In particular, if k (0 <k < p—1) of thep —1
mobiles choose P; and the p — k — 1 others use 0 then no mobile can improve its probability of

p—1
success by deviating unilaterally. The mobile m has exactly Z (571) = 2P~1 pure equilibria in
k=0
which he/she has successful transmission. By changing the role of m, we get (})2/ =1 = p2¢~1
pure equilibria with successful transmission. All these pure equilibria are Pareto optimal: if
only one terminal uses the high power P, and the others mobiles use 0 or P;,, then the mobile
with the high power P;, gets the payoff 1 and the others gets the payoff 0.

3 An allocation of payoffs is Pareto optimal or Pareto efficient if there is no other allocation that makes every node at
least as well off and at least one node strictly better off.
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(iii)Mixed Equilibria: Any situation where at least one of the mobiles use the strategy P, ,
and other mobiles use an arbitrary mixed strategies, gives a mixed Nash equilibria. The allo-
cation of payoff obtained in these mixed strategy are not Pareto optimal if at least one mobile
chooses the strategy P, with positive probability. O

In the figure 5.6, we plot the best response (power level) of a mobile for a given trajectory
of a profile population, with P, = 10 and P, = 2. We observe that the best response is is to
use a low power when the population is very aggressive (x = 1), and to use the high power
in any state s # 0 when the population is less aggressive x < 1. In the figure 5.7, we plot the
sojourn time of a mobile to stay in a state as function of its stationary strategy p = (x,y) with
s # 0,Qs(0) = 0.95,Qs(P;) = 0.65 and Qs(P,) = 0.25. We observe that the sojourn time is
decreasing function in aggressiveness of that mobile.

Power Level
A
10 - - - - ,
\ U 0
\ / £
\ / £
\ / g
\ 1 8
2 PRV
0 >
Times
Figure 5.6: best reply (line) during several slots. Figure 5.7: Sojourn time

Fig.5.8 represents the probability of success in uniform distribution between three mobiles
and Fig.5.9 in Poisson distribution with intensity 0.2. The probability to have a successful trans-
mission in any state s decreases with the aggressiveness of the population.

successful transmission
successful transmission

Figure 5.8: Payoff — uniform distribution Figure 5.9: Payoff — Poisson distribution
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Payoff at the ESS

Figure 5.10: Expected average payoff versus .

Evolutionarily Stable Strategy

Under the condition v > 0, we have the following result:

Proposition 5.8.3.2. The payoff function has a representation in term of occupation measure, i.e.,

Fuu(0) =Y fu(s,a)r(s,a, &) where & = (x,y) is the profile of population under stationary strategy o.
s,a

Proposition 5.8.3.3. The fully aggressive strategy Py, which consists to transmit with the maximum
power (Py,) in each state s # 0 is an Evolutionarily Stable Strategy.

n
Proof. Letmut such thata’(mut) # 1. For u = Dj, the time average payoffis F, (a¢) = Gg (6(1 — txﬁah(mut))) Y f5,(Pu),
s=1

and
Fout(a€) = éfmut(s,muts) X [mutthK(e(l — ap, (mut))) + mutp G (e(1 — ap, (mut) — zxﬁa](mut)))} .

Since the generating is increasing, Gk (€(1 — ap, (mut) — ap (mut))) < Gg(e(1 — ap, (mut)) with
equality if and only &, (mut) = 0. We deduce that Fyy:(ac) is strictly greater Fp, (a€) for all mut
such that ap, (mut) < 1. a

The Figure 5.10 illustrates the expected long-term payoff versus the parameter . We took
four states and Rs, = 7y, Rs,y = 0.3 % (1 — 7).

5.8.4 Power control in clouded weather

We assume now that the solar-powered system is in a clouded weather (7 = 0, "no sunlight")
during a long period (clouded sky, raining time or due to the season). Power storage elements,
such as supercapacitors (but finite in practice), in order to have energy available for later use
has been proposed. Because of limited capacity (hence energy of the battery), the aggressive
terminals (which use the high power) will be rapidly in the state 0 which becomes an absorbing
state. The terminals with empty battery need an alternative solution such as external recharge or
to buy a new battery. So there is an additional cost to survive in this situation. If the maximum
lifetime of the battery (for example using the power ”0”) is finite then the power control in
clouded weather can be modeled by the stochastic evolutionary game with total successful
transmission before to reach to the absorbing state 0.
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Lemma 5.8.4.1. The total expected successful transmission during the lifetime of the battery under the
strategy u is given by

1 o N i us(P;)Gg(1 — ap, — ap,) +us(Py) Gk (1 — ap,)
1—v = 1= Qo,s(us)

where Qo,s(us) 1= us(Py)Qo,s(Pr) + us(P)Qo,s(Pr)

Proof. This says that the total reward total is the sum over the states of the expected successful
transmission times the expected sojourn times spent in this state. The sojourn time in state s

under the policy u; is . This completes the proof. O

v
1- QO,s(”s)

The following Proposition holds in the stochastic evolutionary game with total reward.
Proposition 5.8.4.2. (i) The strategy "stay quiet” (plays ”0” in each state) cannot be an ESS. (ii) A
necessary condition for the full aggressive strategy to be an ESS is Gx(0) = P(K = 0) = 0. Moreover if

1 1 { " r(s, muts, )
S

Gg(l—ua —_— > max P —
K( Ph) ; 1-— QO,S(Ph) mute{Py,P}" | ;=1 1-—- QO,s(muts)

) " 1 " r(s, muts, a) _
ifGr(l —a —_— > max ———— *_ % then P;isan ESS.
f Gk Ph) s:zl 1= Qos(P1) = mute{p,p} {s; 1 — Qos(muts) l

} then Py is an ESS. (iii) Similarly,

Proof. The strategy "stay quiet” (play "0” in each state) cannot be an ESS because it is best reply
to itself. Hence, the strategy not transmit can be invaded by mutations. If P, is an ESS then

n 1 n 1

Gk (0 —————— must be greater than Gg(0 ——————. Since the power consump-
O L 75, ) 8 <O L Tg.m P P

tion is greater with Py, than P; (P, > P), one has,

n 1 n 1
< .
L1 0u@) < HT-0nm)

This implies that Gx(0) = P(K = 0) = 0. The other results are immediate by best response
conditions. O

5.8.5 Notes

Thanks to the renewable energy techniques, designing autonomous mobile terminal and con-
sumer embedded electronics that exploit the energy coming from the environment is becoming
a feasible option. However, the design of such devices requires the careful selection of the
components, such as power consumption and the energy storage elements, according to the
working environment and the features of the application. In this paper we have investigated
power control interaction based on stochastic modeling of the remaining energy of the battery
for each user in each local interaction. We have showed existence of equilibria and conditions
for evolutionary stable strategies.

5.9 Wardrop equilibria in nonatomic stochastic power control
games

Consider a large number of mobiles terminals controlling their transmission power in a base
station. Each mobile has an amount of energy E when its battery is new (typically it is the case
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if the battery is new or if the battery is completely recharged). Each mobile implements a power
control policy where the transmission power is allowed to depend on the energy level (state)
of its battery. The available action depends on the state of the battery. Given the remaining
energy of its battery, the mobile have to choose the optimal power level in terms of reward and
cost. One of the important element for each mobile is its instantaneous throughput which can be
characterized as a function of the signal to interference plus noise ratio (SINR) at the base station
where he transmits. The battery is replaced or recharged only when it is completely empty.
The cost of new battery or recharge cost is C. The new battery has the same energy of E. The
mobile have to control both the power consumption as well as the time at which the batteries are
changed or recharged. At each time slot, each mobile is faced to a large number of interacting
users which transmit at the same base station. Each battery life-time game corresponds to a
stochastic power control game with finite horizon in expectation (absorbing state of battery
when the energy is very small). Our aim here is to find the power consumption policy at each
state such that all users achieve as high throughput as possible, minimum guarantee (e.g. QoS
requirement thresholds) but also to control the battery-state.

Potential Function and Optimization Problems

h _ l
Lemma 5.9.0.1. The function V : Ry — R defined by V(x) = (C' — C")x; +log (1 + P i 5712 Xs)p )

is a potential function.

P Y 1 W by I _

Proof. V(x) = —(C C)xs+/() (v p)aZ+pht+(1ft)pldtWherep T1-Qmy T
b

_ b O

1-0Qs(D)

Interpretation of the Potential Function

The above can be seen as the expression of capacity minus energy consumption.
Lemma 5.9.0.2. The potential function is strictly concave.

Proof. The potential function is continuously twice differentiable, and the second derivative is

h 12
iven by V" (x) = — (" —p) < 0. We conclude V is strictly concave (it can be
giv y ( ) (0,2 +phx T (1 — X)pl)2 1 1ctly Vi (
seen also as a sum of strict concave function and the concave function). O

Proposition 5.9.0.3. The stochastic power control game has a unique Wardrop equilibrium.

Proof. The existence of Wardrop equilibrium is guaranteed by maximization of the potential
function. Since V is a C! concave function, V has a maximum in compact convex set [0,1] and
maximizers are Wardrop equilibria. The uniqueness of the equilibrium is immediate from the
strict concavity of the potential function given by Lemma 5.9.0.2. O

Convergence to Wardrop equilibrium

Proposition 5.9.0.4. The unique equilibrium is asymptotically stable under the 6 —Smith dynamics.
Moreover, for any initial strategy distribution, the dynamics to converge to the Wardrop equilibrium.
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510 Different types of renewable energy

Power control in wireless networks has became an important research area. Since the technol-
ogy in the current state cannot provide batteries which have small weight and large energy
capacity, the design of tools and algorithms for efficient power control is crucial.

Thanks to the renewable energy techniques, designing autonomous mobile terminal and
consumer embedded electronics that exploit the energy coming from the environment is be-
coming a feasible option. However, the design of such devices requires the careful selection of
the components, such as power consumption and the energy storage elements, according to the
working environment and the features of the application.

Menache and Altman have studied in (142) a battery-energy dependent power control with
finite number of mobiles as a dynamic non-cooperative game with power cost assumption. In
this model we consider a stochastic population game approach with dynamic rechargeable bat-
tery based on renewable energy. Environmental energy is becoming a feasible alternative for
many low-power systems, such as wireless sensor/mesh networks. Nevertheless, environmen-
tal energy is an exciting challenge. Because of the limited amount of energy over time, the
power provided is unpredictable. Power storage elements, such as rechargeable batteries or
supercapacitors, in order to have energy available for later use has been proposed. Alternative
energy as solar, wind, or nuclear energy, that can replace or supplement traditional fossil-fuel
sources, as oil, and natural gas is needed. We refer the reader to (158) for advantageous to use
renewable energy in broadband wireless networks such as Wi-Fi, WiMax or mesh networks.

We consider several class of large number of mobiles terminals controlling their transmission
power and a distributed base stations. The mobiles with the same type of renewable energy
(wind, solar, hydro) are in the same class or subpopulation. Each mobile of the subpopulation
p has an amount of energy EF when its battery is at the full state. Each mobile implements a
power control policy where the transmission power is allowed to depend on the energy level
(state) of its battery. The available action (reachable base stations) depends on the state of the
battery. Given the remaining energy of its battery, the mobile have to choose the optimal power
level. One of the important element for each mobile is its instantaneous throughput which can
be characterized as a function of the signal to interference plus noise ratio (SINR) at the base
station where he/she transmits. The battery is recharged by different techniques of renewable
energy (solar-power, wind-power etc). The mobile have to control both the power consumption
as well as the level of its battery and its throughput. Each mobile is faced to a non-cooperative
stochastic game with individual states with many others mobiles which transmit at the same
base station or at the same range. The goal of a terminal is to find jointly the power levels and
the base stations such that the terminal achieves as high payoff as possible, minimum guarantee
(e.g. QoS requirement thresholds) but also to control the battery-state.

Battery-state transition

We consider the energy reserve of the battery type p, (X} );>1 and power level management as
a Markov decision process. For each state y # 0, the action space is A”(y) with at least two
elements, and A?(0) has at most one element (empty or singleton). Given a stationary policy
o and a strategy of all the populations the change in energy reserves of the battery type p is

described by the (first order, time-homogeneous) Markov process (X} ) with the transition law
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q. Wy # 0,n",Va, the probability of transition g7 (X! | = y/|X] = y,a) is expressed as

1— Rz,,,y;a) — sz,y(a) %f y: =y—1
R'Yp,y(a) lf]/ :y+1
Q")?/V,y(a) lf }// - y
0 otherwise
P 1 xP sz (a) ify' =nf -1
g (Xpp =V[Xp =nPa) =4 1- an,mﬂ(”) ify' =n?
0 otherwise
and
P ify =1
XN, =y XP=0,00={ (1—97) ify'=0 |,

0 otherwise

whereV y,a, vV — Rgp y(a) € [0,1] is an increasing function with ng(a) =0,0< Rgp y(a) +
Qf;p y (a) < 1. The factor * represents a function of the probability to have a "good weather"(for

example, the sun for the solar-power battery, the wind for wind-power battery) and the proba-
bility for battery of type p to go from state 0 to state 1. If 77 is zero, the state 0 is absorbing. For

7P # 0 s the chain is communicating.

qa(nin,a)

(s|s-1,b)

Figure 5.11: Generic battery state transition rule.

Note that each user controls the transition state of its battery: ¢” is independent of the deci-

sion of the other mobiles.

Reward

We focus on utility function based on a simplified version of the signal to noise plus interference
ratio (SINR). The battery-state have the property that more energy is available in high state.
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Hence, that set of powers in y + 1 contains the set of power available in y. For example,
@ C AP(0) = {pow}} C AP (1) = {pow}, pow!} C

AP(2) = {powp, pow?, powh} C
AP (nP) = {pow}, pow?, ..., pow’,}

The signal to noise plus interference ratio of a mobile with the battery type p in state y at the
position A = (A1, Ay, A3) is

ggpp
(€24 (M —x0)%+(Aa—y0)*+(A3—20)?)
No + % own (xp) + KIother(x b

a€ AP(y),pe P,ye YV ={0,1,2,...,n"}

SINR} (a,x; A, BS) =

[
2
) 7

where
IOZUl’l xp Zbgppxp y b)hpp
yb
Iother X p 2 ng”bx y b)hkp
k#p yb
where

d]/lk’BS

wr = [ .
AeD (€2 + (A — x0)% + (A2 — y0)? + (A3 — 20)?)2

x/(y,a) is the fraction of the sub-population ;j in state y with the power level a, Ny is the
power of the thermal background noise, u#-5° is the distribution of mobiles (in the 3-dimensional
space) with the battery type p around the base station BS, D C RR® is the domain (geograph-
ical placement of base stations and mobiles) and « is the path-loss and « is the inverse of the
processing gain of the system, it weights the effect of interferences, depending on the orthog-
onality between codes used during simultaneous transmissions. The coefficient « is equal to 1
in a narrow band system, and is smaller than 1 in a broadband system that uses CDMA. The
instantaneous expected reward r;a (x) of an user in state y is expressed as

/A S (SINR) (2, ,1, BS) ) dpe” (1)

where f is a non-decreasing function with f(0) = 0. € is a positive parameter (to eliminate of
continuity problem at zero) and the ¢" are positive gain parameters. The 3—dimensional vector
(%0, Yo, z0) describes the position of the base station BS in R3

Computing the interference term in presence of continuum of users

In order to compute explicitly the SINR term, we first need the following lemma:
Lemma 5.10.0.5.

feo 3 fv=1
>1 b, = dx = 1
v R ‘/0 (1+X2)V X 7‘(1—‘(1/*7) 1f1/>1
2 T(v)

+o0
where T is the Euler function T'(x) = / et 1t
0
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Proof. For v = n a positive integer, the polynomial (1 + ,"4'2)"1 has two zeros z = +i each zero
with the order n. Consider the circuit Cgr = [~R’, R]U {R’¢", 0 < 6 < 7}. Since the complex

functionz € C — — has no zero on the circuit Cr/, Using residue’s theorem of complex

1

(1+22)
1

analysis, we obtain the following result: /x o mdx = miRes({(z),1). The residue of ¢

around z = i, a pole of order 7, can be found by the formula:

Res(?,1) = ——— lim ()71 [(z — 1)"¢(2)]
(Tl 1) z—1 dZ

I'(n—13
Thus, b,;, = ? M We then use the extension of the Euler function I on the positive real

axis. O

~+00 2
From the lemma 5.10.0.5, we derive immediately that, n > 2, / xidx =b,_1—by
0 (1T+x2)n

472

Proposition 5.10.0.6. W/V = 203 (b%,l — b%)

Proof. Using spherical coordinates from cartesian coordinates by the transformation
A1 = rsinf cos ¢
Ay = rsinfsin ¢
A3 =rcosf

and the volume element r%dr sin 0d6d¢, one has,

dr

400 1,.2 47.[2 /+oo 1,2
o

th:47-[2/ ad?‘: a3 m
0 (e2+7r2)2 €4~ 1+412)2

472

e WP =
iehf = 23

(by 4 —by) O

Proposition 5.10.0.7. The highest payoff that a mobile with the battery type p can obtain against any
strategies of others mobiles in the one-shot power control game is given by

u;’g.ﬂp
775 = / f (€2+()\1*x0)2+(A2*20)2j+(/>3*50)2)% dp?
D No + X Xy WPuymygIP

where u;’ is the maximum power level available in the battery-type p in state y.

Proof. Since the payoff decreases when the others players increases their power levels (in aver-
age), the minmax point is obtained when they uses their high powers. The maximum payoff
that a mobile with the battery type p can obtain against any strategies of others mobiles is then
given by

agh?
B 24 (A —x0)24 (Ao —1/0) 2+ (Aa—20)2) 2
ol = max / (€24 (M —x0)2+(A2 y'o) j+(j3 'Zo)) duP
acAr(y) /D No + ¥ ¥y WP uymi giP
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ggpp
= max (€Z+()‘1*-"0)2+(A27y.0)2,+()‘,37.20)2)% du?
JD acAr(y) No+ Y%y, h]Pu]ym]yg]p
agh?
- / £l max @m0 s z)E |
D acAr(y) NO +Z] Zy h]Pu]ym]yg]p
This completes the proof. o

Theorem 5.10.1. Each mobile with the battery type p can guarantee the payoff

PP
). I,y
Y70

or all vP > 0, where [T, = lim P(X!P = v) is the probability to be in state v under the maximum
v y = t =Y p Yy y
power strategy.

Proof. H;’ is the frequency of visit of the battery state in y. From Proposition 5.10.0.7, each mobile
with the battery type p can obtain at least 175 against any strategies of others mobiles. Each
mobile of subpopulation can then obtain at least 2H§ 175 which is an equilibrium payoff. This

y
completes the proof. O

Notes

Our stochastic population game model with multi-class of of users can be extended to the lo-
cal common resources states case. The model including the state of local resources allows us
to take into account the local resources for which users are interacting cooperatively or non-
cooperatively.

In the third part of this manuscript we develop a new class of mean field games. Using
stochastic processes results we will be able to drop the assumptions of stationary regime and
derive weak convergence of the population profile process when the size of population goes
to infinity. The two chapters show that in general, the validity of standard analysis such as
fixed point analysis, stationarity and ergodicity conditions need to be justified. The chapters
are based to our publications (210; 208; 218).
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Mean Field Limits
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Chapter 6

Mean field asymptotics of
population games

We consider evolutionary games in finite population, in which each individual in a interacts
with other randomly selected players. The types and actions of each player in an interaction
together determine the instantaneous payoff for all involved players. They also determine the
transition probabilities to use actions. We provide a rigorous derivation of the asymptotic be-
havior of this system as the size of the population grows. We show that the large population
asymptotic of the microscopic model is equivalent to a macroscopic evolutionary game in which
alocal interaction is described by a single player against a population profile. We derive various
classes of evolutionary game dynamics.

6.1 Introduction

We consider a population with finite number of players in which a small frequent interactions
occurs among random number of players that are selected at random. Each player is thus
involved in infinitely many interactions with other randomly selected players. Each interaction
in which a player is involved can be described as one stage of an evolving game. The actions
of the players at each stage determine an immediate payoff (also called fitness in behavioral
ecology) for each player as well as the transition rates of a Markov chain associated with each
player. The transition rate is determined of the change of actions and the system state.

This model extends the basic pairwise interaction model in evolutionary games by introduc-
ing a random number of interacting player and the rate of transition for several players which
has opportunities to changes its action. At each time slot, a one-shot game with unknown num-
ber of players replaces the matrix games, Instead of a choice of a (possibly mixed) action, a
player is now faced with the choice of decision rules (called strategies) and revision of theses
strategies that determine what actions should be chosen at a given interaction for given present
and past observations.

This model with a finite number of players, called mean field interaction (43), become more
complex to analyze if the number of players grows (because a huge action profile space is re-
quired to describe all the of players). Then taking the asymptotic as the number of players
grows to infinity, the whole behavior of the population is replaced by a deterministic limit that
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represents the system’s state or population profile, which is fraction of the population at each
type that use a given action.

In this paper we study the asymptotic behavior of the system in which the population pro-
file evolves in time. For large number of players, under mild assumptions (see Section 6.2),
the mean field converges to a deterministic measure that satisfies a non-linear ordinary dif-
ferential equation for a fixed stationary strategy. We show that the mean field interaction is
asymptotically equivalent to an evolutionary game with random number of interacting play-
ers. At a given time, any given player sees an equivalent game against a collective of players
whose state evolves according to an ordinary differential equation (ODE) which we explicitly
compute. In addition to providing the exact limiting asymptotic, the ODE approach provides
tight approximations for fixed large N of the random process. We derive several evolutionary
game dynamics and learning-based dynamics such as Smith dynamics, replicator dynamics,
logit dynamics, Brown-von Neumann-Nash dynamics etc. We give sufficient conditions for
convergence to equilibria and asymptotic results for non-convergent dynamics. We then apply
to Aloha-based protocols with power control, evolution of technologies and resource selection
in heterogenous networks.

6.2 The setting

Consider the following interaction model consisting of :
® One population of players with size N € IN.

¢ Each player has its own state. A state of a player is has two components: the type and the
action. The state of player j at time ¢ is denoted by X]N (t) = (0, A]N (t)). Each player j
has to make type-dependent sequential decisions in interaction where he will be involved.
For each type 6 € O (finite), there is finite set of possible actions a € Aj.

S={(6,0)0€0,ac A}

Let d = 4S be the total number of states.

e Time is discrete and takes its value in the set
N 1

= {0

The global detailed description of the system at time t is XN (t) = (XN (t),..., XN(t)). We
assume that X (t) is Markov.

o Introduce the transition kernel of XN (t), KN (x1, ..., xp; x], ..., )

1
=P (X{V(t + o) =, XN+ ) = XN () = xq, e, XN () = xN) (6.1)

1
N N

¢ (Indistinguishability per type) We assume that all players with the same type are indis-
tinguishable i.e play the same role when facing an interaction. This implies that the tran-
sition kernel of X™(t) is invariant with respect to changes in the labeling of players. In
other words, for any permutation ¢ of the index set {1,2, ..., N}:
’CN(el/ A1y ey GN/ aN,aN; 91/ ail ey 9N/ ﬂé\])
= ,CN(G]/ aU(l)’ ceey 6[\], aa(N),‘ 9], a;(l), ceey 6[\], a;(N)) (62)
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6.2. The setting

Thanks to indistinguishability per type assumption we will be able to reduce the study of
XN () = (X)'(1), X3 (1), ..., XN (1)
to a lower dimension one. This will be used to describe the dynamics of the system.

* Define MN(t) to be the current population profile or occupancy measure i.e

N 1
My, (t) = E]; ‘S{X}\’(t):e,a}‘
where Nj is the number of players with the type 6. For simplicity we denote by N indeed
of Ny. At each time ¢, MN(t) is in the finite set {0, %, %, o, 1}ﬁ8. and Mé\{a(t) is fraction
of population of type 6 (also called subpopulation 8) using action a at time ¢.

e Local interaction: At time ¢, a random set of players BN(t) C 212N} are randomly

selected from N players for an interaction. Each player j in the set BN (t) takes part in a
one-shot game at time ¢. Each player selected has a revision opportunity of its strategies.
The state of player j can change only if j is selected for an interaction.

The instantaneous payoff of a player j when he/she moves from the state X]N (t) at time ¢

1 1
to X]N (t+ ﬁ) at time ¢ + N after an interaction is given by

1 1
N N N N il N _
8 (X5 (8), X4y (8, X7 (E 4 57)s Xigw o+ )
We assume that for any permutation o of the index set {1,2, ..., N}:

g]N(Gl, a1, o ON, XN, 5 XY, ey XN)
= ggl\_](]) (91, {10.(1), veey 91\], CIU.(N),’ x:r(l)’ ey x('T(N)) (63)
Note that the game is not necessarily symmetric since the set of strategies and the payoff
function can be different between the types.
The instantaneous expected payoff of a player j in state x at time ¢ is given by

1

N (xi(t),m(t) = E {g]N (X]N(t),XgN(f)\j(t),X}\](t ) Kb+ %) | QNH

where QN := {j € BN(t),X]N(t) = xj(t),MN(t) = m(t)}. We assume that the payoff :

N RS R
mr—s (rN(x,m))x

is continuous and bounded. This payoff will represent in averaging over the random
number b(t) = #BN(t) of interacting players. We will explicit the dependency in next
section.

It follows from the indistinguishability per type assumptions that
1. MN(t) is Markov.

2. (X]N (t), MN(t)) is Markov. This means that the evolution of one specific player X]N (1)
depends on the other players only through the occupancy measure M™ (t).
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Chapter 6. Mean field asymptotics of population games

6.2.1 Revision of strategies

At every time slot, a random number of players BN (t) is picked at random; then, given that
#BN(t) = k, an ordered sequence of k players (ji,ja, ..., ji) is picked at random uniformly

among the
N(N-1)(N-2)...(N—k+1)

possible ones. Then, the collection of k players does a transition independent of the past accord-
ing to

1 1
m, k) = p(ng(w—) =x,1=1,.. kN 4BN(t+ ) = k)

N
L N N

x1,...,xk;x€,...,xl/()(
gNe= XN () =x, 1=1,...,k MN(t) = m}

T (m) == P(ABN () = kIMN(t) = m) (6.4)

6.2.2 Instantaneous payoffs

The instantaneous payoff of a player is given by:

N
N (x,m) = Eg (rN'B(x, MN|MN(t) = m) = kZ: rNK (e, m) I (m)
=1

with
Ny, — 1y=
Ny ) = y SN (x, x0, ., xp) (%)
X2, Xk
X Ninyy — o=y — 1y=x,
N-—-2

mek * Z;(;zl 1Xk:X1 * 1xk:3f
- N —k

where ¢N¥(x, x5, ..., x;) is the payoff of the player state in state x and the k — 1 other players
respectively with type-action x; = (62,43),..., X = (6, ax).

6.3 Convergence to differential equation

The drift is defined as the expected change in M" in one time slot:

N(m,t) =E <MN(t 4 %) — MN(H)|MN(t) = m) =Y NKm) N (m)

k>1
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6.3. Convergence to differential equation

with
1 1
NEm) = E (MN(t +5) - MN ()| MN(t) = m, 41BN (t + 5 = k)
Nm 1
= /Z,xz mxl( Xzz\]_lxl xz)

XY eees Xy XLoeerX,

% me3 - 1X3IX] - 1x3:x2
N-2

% Ny, — Z;(;ll Liy=x,
N—k

1 k
Y xx (m, k) Ze/—exl)

where x; = (6;,a4;); x; = (0;,a)).

We are interested in the case where the number N of players is large compared to the expected
number of possible number of simultaneous interacting players.

The following diagram illustrates the problem.

t — 400

N N
Xj (f)v Xj ’
N — +0 N — +oo
t +oo
X;(1), — 77

Figure 6.1: Non-Commutative Diagram.

We study the mean field convergence i.e lim MY weakly or better almost surely where

—00

for any time ¢, the sequence of measures MM (t) € A(S) satisfying some dynamical systems.
Necessarily this requires the weak convergence of MN (0) to m(0). For B C S, define

1 N
MN(t)(B) = N Z%‘S{X]N(t)eB}
]:

We assume that the following limits exist as N goes to infinity. (a) L
(b)r (x, a,m) — r(x,a,m) and (c) ]k (m) — Ji(m).

Proposition 6.3.0.1. For every k, the random measure
. 2 0
N(N-1)(N-2)...(N—k+1) (X XG0

T2k
distinct

m, k) - Lx;x’ (m/ k)/

xx’(

MNK —

converge weakly to a deterministic measure on S¥. In particular for k = 1 the population profile

MNJ:MN:lﬁé N
N.:1 X;
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Chapter 6. Mean field asymptotics of population games

converges in distribution.
1 N
Proposition 6.3.0.2. At each time t, the marginal measure MM (t) = N Z 5XN(t) converges to the
=1’

solution of the ODE
rit(t) = f(m(t)) (6.5)

with initial condition lim MM (0) = my.

N—o0

6.4 From mean field interactions to evolutionary games

Proposition 6.4.0.3 (Asymptotically equivalent game). When N goes to infinity, the mean field
interaction model with random set BN (t) of players is equivalent to an evolutionary game in which a
local interaction at time t is described by

e each player is facing a population profile m(t),
* the instantaneous payoff of a player with the type 0 and action a is

roq(m(t)) == Nligloorgfa(m(t)\X]z\] = (0,a), MN(t) = m(t))

The Proposition 6.4.0.3 says that for large N, all interactions can be replaced to any one
player with an average or effective interaction and an appropriate payoff function. This reduces
any large population problem into an effective one-player problem.

At the asymptotic regime we have the following: At each time ¢, a random number b(t) = k
of players has opportunity to revise their strategies. The expected rate to move from x, ..., xx

tox], ..., xpis Y Ly w(m(t), k) Ji(m(t))
k>1

6.4.1 Equilibrium state analysis

We say that a population profile (the vector of frequencies) i7" is a stationary equilibrium state if
for all vector m of frequencies, the following variational inequality holds:

(m* —m,r(im*)) >0,

where r(711) = (rx(m))yes, and (.,.) is the inner product in the d dimensional Euclidean space
IR?. We recall that given a closed convex and non-empty set A; and a continuous function r,
solving the variational inequality problem defined by A; and r means finding a vector 7" such
that

Geometrically, the task of variational inequality problem is to find a vector 7" such that the
image of 7" under the reward function r will form an angle more than or equal to 90f with any
vector with tail 7" and head 7 € A,.

Proposition 6.4.1.1 (Existence). For any distribution B and any continuous function r on the non-
empty, convex and compact subset Ay of the Euclidean space RY, the evolving game has a least one
stationary equilibrium state.
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6.4. From mean field interactions to evolutionary games

Sketch of the Proof. We first show that /™ € A is a solution of the variational inequality problem
if and only if for any ¢ > 0, 771" is a fixed point of the map Iy, (I + ¢7) from A4 to Ay.

Multiplying the inequality (7" — i1, r(i1*)) > 0 by ¢ > 0, and adding (1", 7it — i) to both
sides of the resulting inequality, one obtains

—

(i —m*, m* — [m* +gr(m*)]) > 0.

Recall that the projection map on A; which is convex and closed set is characterized by:
zeRY, 7 =l z<= (' —zm—2') >0, Vme Ay

Thus,

m* = Tlp, (m* +gr(m*))

According to Schauder’s fixed point theorem, given a map « : A; — Ay, with a continuous,
there is at least one m € Ay, such that 77 = a(71). Observe that since the projection IT,, and
(I + ¢7), are both continuous, Iy, (I + ¢7) is also continuous by composition.

It follows from convexity and compactness of A; and the continuity of Ty, (I + ¢7) that the
Brouwer-Schauder fixed point theorem can be applied to the map Tl (I + ¢7). We conclude
that at least one stationary equilibrium state exists.

O

6.4.2 Dynamics of evolving games

The general dynamics obtained from the mean field interaction is given

Lrtgalt) = foa(m(1))

where the drift limit can be expanded as

k>1
k k . k k
)= ¥ (me,m) (znw(w,k)) ) (z YOI mx]am;,,xj) ,
X1,00X \I=1 j=1 j=1x—j I=1,1#j]
where )
= (6/ a)' Ugc;y(m(t)'k) = ,ZLx;(y,ij)(m(t)'k)/
(9) = (A 3],y e )
and

UEWL/') (m(t), k) = ZL(y,x,j);x’(m(t)rk)-
x/
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Chapter 6. Mean field asymptotics of population games

6.4.3 Single player selected per time slot

Suppose now that at each time slot, only one player between the N is randomly selected and
has a chance to change its strategy, i.e. 18~ = 1 w.p. 1.

Thus H2 and H3 are automatically satisfied. The resulting ODE becomes

d
me(t) = me’Lx,x’(m) - meLx,x’(m)
x! x!

The term Y m,sL,s () is the incoming flow in to x” and the outgoing flow from xis my Y "L, /(m).
x! ¥

We then obtain a large class of standard evolutionary game dynamics.
¥ —Smith dynamics y—Smith dynamics are obtained for Ly . ,(77) = A max(0, rg ,(71) — 1 (7))
d

7iMoa = A;m,b max(0,7gq(m) —rgp(m))7 — Ams,q ;mﬁx(of rsp(m) —7s,a(m))7

Replicator dynamics Replicator dynamics is obtained for Ly .9 ,(7) = Amg,max(0,rp,(m) —
ro,5(1m))

d .,
ZpMea = A Y mg pmsamax (0,79, (m) — 1oy (1)) — Amg s Y mgpmax(0,rg (1) — 1o q(m))
) b

= Amyg, [re,a(m) - Zme,hre,b(m)l
b
The following result gives possible rest points for linear payoffs (in the population profile) of
the replicator dynamics even when the ODE does not necessarily converge.

Convergence of time averages under the replicator dynamics Suppose that the replicator dy-
namics has a solution (mg ,(t)) in the relative interior of the (d — 1) —simplexi.e thereisane > 0
such that e < my,(t) for all t > 0. Then

li d e
pum  drp <T/0 me,a(t)> =0

where RP is the set of rest point of replicator dynamics and

drp(m) = min || m—m"|.

This says that the time average value of the population profile over the time interval [0, T]
converges to the set of interior rest point of the replicator dynamics as T goes to infinity.

Logit dynamics Logit dynamics (called also regularized version of best response dynamics or Boltz-
man dynamics) when

e €
€>0, Lgrh;g,a(m) =A P—en)
Ype ¢
rg ,(m)
d e Gae
Eﬂ”lg’a =A ) — /\Tﬂg,a
Ype e



6.4. From mean field interactions to evolutionary games

BNN dynamics Brown-von Neumann-Nash dynamics for

Lo p;6,0(m) /\Zmehmax (0,79,4(m Zmehrf)b

d
E )\ZWI@bmaXOT’ga ZTﬂgbr(;b /\mQaZmaXOrgb stbr(;a
Note that in general the trajectories of the mean field dynamics need not to converge.

6.4.4 Dynamics for pairwise local interaction

Suppose now that at each time slot, exactly two players among N are randomly selected i.e.
B = 2 w.p. 1. Here too H2 and H3 are automatically satisfied. Then the mean dynamics is
given by

2
Z Z lemszxl,xz;xi,xg(m) <Z(Ex; EX[)) (6-6)

xq,x% X¥1,X2 1=1

where L, L2 b (1) is the probability that the first object in interaction movers to state xj and
the second one to state xé given that the first was in state x1, the second in state x,, and the

system state was 17 just before the interaction.

We can expand Equation (6.6) as

me = Z My mszx1,x2;x,x£(m) + 2 mxlmszxhxz;xi,x(m)
x1,X2,%5 x1,%2,X]
My Z mszx,xz;xi,xé(m) — My 2 My, Lm,x;xi,x&(m)
x2,X4,%) x1,X7,%%
_ 1 - 2 —*
- Z mxlmxzﬂxl,xz;x(m) + Z mxlmxzﬂx1,x2;x(m — My mezﬂx xz( mxzmxlﬂx1, ( )
X1,X2 X1,X2
with
1 _ 2 _ t _
M1 x50 = ZLxl,XZ;x,ng M1 300 = ZLxl,Xz;xg,x' Mo, = 2 Ly xaind ) (6.7)
/! / !
x5 x] XX

The term iyilrxz;x(resp. nil,x, ’75(,3(1) corresponds to the rate of transfer of a player with x; =
(64,a1) to switch into x = (0,a) (resp. from x) after an encounter with another player with

Xp = (92,&2).

6.4.5 Equilibrium and rest point

Proposition 6.4.5.1 (sufficient condition). Suppose that the drift limit f satisfies

J?(m) #0= <f( Ersa fsa ) (6.8)
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Chapter 6. Mean field asymptotics of population games

where
fy(m) =Y Jx(m)fy(m),
k>1
k k. k k
= X (TTmo) (L obatm) - (£ ECTT o).
X1,0Xk \I=1 j=1 J=1X- I=1,1%]
where {
v = (50), oy (m, ) = ¥ Ly (m, )
Yo

(v, xl—j) = (x{,xé, .- -xf—lf?/f x}H, x 'lx;c)

and

”wafj)(m’k) = ZL(y,xfj);x’(m,k)-
X/
Then any stationary equilibrium state is a rest point of ODE.

Proof. Suppose that the condition
flm) #0 = (f(m), r(m)) = Y ry(m) fy(m) > 0
y

holds. Let m™ be a stationary equilibrium state (it exists by Proposition 6.4.1.1). We want to
prove that f(m*) = 0. Since, m™ is a stationary equilibrium state, it solves the variational in-
equality problem

Vh € {z = (2sa)sa, Y 2Zsa =0}, (h,r(m*)) <O.

s,a

Define the vector x = (xs4)s, such that x5, = f; .(m"). By construction, the drift limit satisfies

Zfs,a(m*) =0.

s,a
Thus,
0> (x,r(m")) = (f(m"),r(m")).
This condition is equivalent to f(m*) = 0. O

The condition given by Equation (6.8) is called positive correlation (168) condition. In the
one object per time slot model with single internal state case, it has been shown that (see (168))
that the replicator dynamics, the Brown-von Neumann-Nash dynamics, 6 —Smith dynamics or
general pairwise comparison dynamics are positively correlated. As a corollary, the set of rest
points of all these dynamics contains the set of equilibrium states.

Proposition 6.4.5.2. Suppose that the polymatrix of transition L satisfies

lea,xfj;slb(m) >0<=a,be A, rsa(m) <rgp(m)
for each j, x_j and m. Then

1. The mean dynamics satisfies the condition of Proposition 6.4.5.1, Equation (6.8).

2. m* is an equilibrium state if and only if for all x; = (6,a), one of the following conditions is
satisfied:

(a) ZLs,a,x,]v;s,b(m) =0
b
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6.4. From mean field interactions to evolutionary games

(b) mg, =0.
3. Any rest point of the ODE is a stationary equilibrium state.

Proof. The point (3) follows from the points 2 — (a) and 2 — (b). The point The point 2 — (a) of
Proposition is the optimality of action 4 used in state s and the point 2 — () says that if a is not

used if a is not a good strategy. We now proof the first part of the Proposition. Suppose that m
such that f(m) # 0 with

m) =Y Ji(m
k>1
k k
o= £ (T ) (Sokatnn)) - (EECTT mopis ),
X1, X j=1 j=1x—j 1=1,1#j
One has,
Yo ry(m) fy(m) =Y Y Je(m) fy (m)ry(m) = Y Ji(m) (fo(m)fy(m)> (6.9)
Y Yy k>1 k>1 Y

We can rewrite ) _ry(m)f,(m) as ) _ Ji(m) Z[AI; — B’y‘} where
y k>1 y

k k
B§ = my ZZ( H ‘mx/) (( Z Ly,xj;x},x/j(mlk)ry(m))] (6.10)

k k
= 22 Z (m]/ H 4mx1)Lyx,]x]x (m k)’”y( ) (6-11)

By interchanging the roles of iy and x} we obtain that

Z Z Zme; ,j;y,xlj(mrk)rxj(m) (6.12)

j= 1()(/ /)x I=1

Then, ) Ji(m) (Z‘Iff( m)ry (m )) is exactly
Y

k k
Z 2 2 (l];! mxl)]k(m)ij,x,j;y,ij(ml k) max[O, ry(m) - rxj(m)]‘

Since there exists at least one component y such f,(m) # 0, and

ij,x,j;z,xlj(m'k) [rz(m) - ij(m)] = ij,x,j;z,ij(m/ k) max[O, ?Z(TH) - rxj(m)] >0

for all z, we conclude there exists k > 1 such that L, Ly (m, k) max[0, ry(m) — rx,(m)] > 0.
This implies that Zr y(m) fy(m) > 0. O
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Cooperative vs Competitive mean field limit We say that the mean dynamics is cooperative

d d
> . < 0). idi -
dmw/ fw(m) = 0 (reSP dmw/ fw(m) >~ 0) In the bidimen

sional (three strategies) case it has been shown in (101) that the trajectories of cooperative game
dynamics converge starting from almost any initial condition in the simplex. Example of coop-
erative mean dynamics includes dynamics of supermodular population games (168). Generic

convergence of cooperative (resp. competitive) dynamics with strict inequality can be found in
(190).

(resp. competitive) if all w # w’

Dynamic equilibrium

¢ In many cases in evolving games, it is known that the trajectories of evolutionary game
dynamics can be chaotic, may have cycle limits and may not converge. Under several
evolutionary game dynamics, the expected payoff obtained in the cycle is not so far from
candidate to be a "static" equilibrium payoff. This suggests a time dependent equilibrium
approach in evolving games.

* a trajectory is a dynamic equilibrium if the time average payoff under this trajectory leads to
an equilibrium payoff
Example: the trajectory of RSP leads to a "dynamic equilibrium" but it cycles around the Shapley
triangle.

m : [ty,00[— Ay is a dynamic equilibrium if for any other trajectory, there exists t; suffi-
ciently large such that

/T (m(t) —m'(t),r(m(t)))dt >0

liminf
T t

Corollary: a "static" equilibrium state m™ is a special case of dynamic equilibrium where the
trajectory is t — m”™ (constant function).

6.5 A Spatial Non-Reciprocal Random Access Model

Random Access Control algorithms have played an increasingly important role in the devel-
opment of wired and wireless networks and the performance and stability of these algorithms,
such as slotted-Aloha, Carrier Sense Multiple Access (CSMA) is still an open problem. Dis-
tributed medium access control, starting from the first version of Abramson’s Aloha to the most
recent algorithms used in IEEE802.11, have enabled a rapid growth of wireless networks. They
aim at efficiently and fairly sharing a resource among users even though each user must decide
independently (eventually after receiving some messages or listening, sensing channels) when
and how to attempt to use the resource. Random access algorithms have generated a lot of
research interest, especially recently in attempts to use multi-hop wireless networks to provide
high-speed access to the internet with low-cost and low-energy consumption.

In this section, we restrict our attention to wireless networks, where the resources are re-
ceivers, base station or access points and where users interact because of interference, i.e., in-
terfering users cannot transmit simultaneously. There is a collision if another user (mobile)
transmits with a greater power level at the same range of the receiver. Motivated by the interest
of evolving dense networks, game theory evolving was found to be an appropriate framework
to apply in networks. We provide asymptotic analysis of spatial random access based on mean
field interaction where interfering users share resources placed on a undirected graph using an
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6.5. A Spatial Non-Reciprocal Random Access Model

Aloha-type access control. We consider several classes of users. Users are spatially distributed
and the arrival processes around each vertex are assumed to be independent. The interactions
between users are non-reciprocal in the sense that the set of users causing interference differ from the
set of those suffering from these interferences. The scenario has been introduced and analyzed in
(213) in the context of evolutionary games.

Model Description

We consider a spatial non-reciprocal random access model described as follows:

* Let define a system composed of an undirected graph G = (V,E) with finite vertices
V ={1,2,...,K}, and E is set of edges, and many classes of users distributed in 3D. For
each vertex i € V, the one-hop neighborhood of i is denoted by

Ni={itu{jeV, (i,j) € E}.

The set V; corresponds to the set of 1-adjacent nodes to i.

¢ Time is slotted. During each time slot t a random number A; of users arrive in the system.
Denote by A} the number of users arriving in vertex i at time t. We assume that arrival
process {Aé}t are ii.d in time with expectation E(Al) = «. Denote by W the random
variable representing the number of users at vertex i at time ¢. A user at vertex i require a
service with some probability. The user transmits with some probability

ui
—
ZfeNi Wi

If B! is the total number of users requiring a service at time . Then, the random variable
. . i
B; follows a binomial law with parameters W} and

Zjej\/i W,{
ui

Bi ~ Bin | W}, —
Zjej\/i Wt

e There is a successful transmission at vertex i if only one of users in N; transmit at time ¢.

Wigr = Wi —Ligy ]EH{Z,} Lipjmoy T4

Given (W}, ..., WK), the random variable B}, . . ., BX satisfy the decoupling conditions. (WL, ..

N¥is an irreducible Markov chain.

Drift

Let us look at the expected change in W in one slot when all users use the strategy u, ..., uX.
Define

fut, .. uK x) = E[Wip1 — Wi Wi = «] (6.13)
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Chapter 6. Mean field asymptotics of population games

The drift is given by

; uixi ul )xz;l T (- u

4 al — (1 — : :
1 K .y _ , , .
frlu,...,ut,x) = Yien; ¥ Yien; X! O jeNM) Ljen; ¥ {

o ifx* =0

> ifx >0

For any sequence (x}) such that x — +co, define the process

¢ Li X}

MZ € D([0, T],RX) where D([0, T],IRX) is the space of cadlag or RCLL ( right continuous
with left limits) functions from the compact interval [0, T] to RX endowed with the Skorokhod
topology.

Let (x}); be a sequence going to infinity. Then the collection { (M), k € IN} has a compact
close in the Skorokhod topology. Any limit 1 of subsequence of M is Lipschitz continuous.

If a mean field limit m satisfies Vi, Z mli(0) > 0 then m is solution of the ordinary differen-

jEN;
tial equation
i=12,...,K
- - o ukmk(f} - xlinli(t}
ml(t) _ “l‘ B ulml(t') P Zke/\q\{f} ZjeNk ml (t) e ZfE'Mi ml (t)
):je/\/,- mi(t)
The mean field limit dynamics is topologically equivalent to the Ray-projection evolutionary
kk
P u“m™(t)
. . .. ; ulm'(t = LkeN; = )
game dynamics with expected rate transition a' — 7()e Ejenim ®

YieN; mi(t)
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Stochastic mean field games

We introduce a particular class of stochastic mean field games also called Markov Decision
Evolutionary Games with N players, in which each individual in a large population interacts
with other randomly selected players. The states and actions of each player in an interaction
together determine the instantaneous payoff for all involved players. They also determine the
transition probabilities to move to the next state. Each individual wishes to maximize the total
expected discounted payoff over an infinite horizon. We provide a rigorous derivation of the
asymptotic behavior of this system as the size of the population grows to infinity. We show
that under any Markov strategy, the random process consisting of one specific player and the
remaining population converges weakly to a jump process driven by the solution of a system
of differential equations. We characterize the solutions to the team and to the game problems
at the limit of infinite population and use these to construct almost optimal strategies for the
case of a finite, but large, number of players. We show that the large population asymptotic
of the microscopic model is equivalent to a (macroscopic) Markov decision evolutionary game
in which a local interaction is described by a single player against a population profile. We
illustrate our model to derive the equations for a dynamic evolutionary Hawk and Dove game
with energy level.

7.1 Introduction

We consider a large population of players in which frequent interactions occur between small
numbers of chosen individuals. Each interaction in which a player is involved can be described
as one stage of a dynamic game. The state and actions of the players at each stage determine
an immediate payoff (also called fitness in behavioral ecology) for each player as well as the
transition probabilities of a controlled Markov chain associated with each player. Each player
wishes to maximize its expected fitness averaged over time.

This model extends the basic evolutionary games by introducing a controlled state that char-
acterizes each player. The stochastic dynamic games at each interaction replace the matrix
games, and the objective of maximizing the expected long-term payoff over an infinite time
horizon replaces the objective of maximizing the outcome of a matrix game. Instead of a choice
of a (possibly mixed) action, a player is now faced with the choice of decision rules (called strate-
gies) that determine what actions should be chosen at a given interaction for given present and
past observations.
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This model with a finite number of players, called a mean field interaction model, is in
general difficult to analyze because of the huge state space required to describe the sate of
all players. Then taking the asymptotics as the number of players grows to infinity, the whole
behavior of the population is replaced by a deterministic limit that represents the system’s state,
which is fraction of the population at each individual state that use a given action.

In this chapter we study the asymptotic dynamic behavior of the system in which the popu-
lation profile evolves in time. For large N, under mild assumptions (see Section 7.3), the mean
field converges to a deterministic measure that satisfies a non-linear ordinary differential equa-
tion for under any stationary strategy. We show that the mean field interaction is asymptot-
ically equivalent to a Markov decision evolutionary game. When the rest of the population
uses a fixed strategy u, any given player sees an equivalent game against a collective of players
whose state evolves according to the ordinary differential equation (ODE) which we explicitly
compute. In addition to providing the exact limiting asymptotic, the ODE approach provides
tight approximations for fixed large N. The mean field asymptotic calculations for large N for
given choices of strategies allows us to compute the equilibrium of the game in the asymptotic
regime.

Related Work. Mean field interaction models have already been used in standard evolution-
ary games in a completely different context: that of evolutionary game dynamics (such as repli-
cator dynamics) see e.g. (198) and references therein. The paradigm there has been to associate
relative growth rate to actions according to the fitness they achieved, then study the asymptotic
trajectories of the state of the system, i.e. the fraction of users that adopt the different actions.
Non-atomic Markov Decision Evolutionary Games have been applied to firm idiosyncratic ran-
dom shocks and to cellular communications. Nonatomic mean field games have been studied
in (129; 48; 173; 114; 108). The authors in (129) develop a mean field approach for optimal con-
trol and differential games - continuous state and time- mean field games with continuum of
players and their partial differential equation characterization.

Structure. The remainder of this chapter is organized as follows. In next section we present
the model assumptions and notations. In Section 7.3 we present some convergence results of
the ODE in the random number of interacting players. In Section 7.5 a resource competition
between animals with two types of behaviors and several states is presented. All the sketch of
proofs are given in Appendix.

7.2 Model description

7.2.1 Markov Decision Evolutionary Process With N Players

We consider the following model, which we call Markov Decision Evolutionary Game with N
players.

o There are N € N players.

e Each player has its own state. A state has two components: the type of the player and the
internal state. The type is a constant during the game. The state of player j at time ¢ is denoted
by X]N(t) = (0}, S]N(t)) where 0; is the type. The set of possible states X' = {1,...,0} x S is
finite.

1 2
ﬁ’ ﬁ/ .. }
e The global detailed description of the system at time t is XN (t) = (XN (¢t),..., XN (t)).

o Time is discrete, taking values in % = {0,
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N
Define MM (t) to be the current population profile i.e MY (t) = %]Z% 1{X/N(t):x}' At each
. Ny s s - 1 2 bx N /o .
time £, M (t) is in the finite set {0, NN 1}**. and Mpy'(t) is the fraction of players who
belong to population of type 6 (also called subpopulation #) and have internal state s. Also let
N

MY = N Z Mé\/]s(t) be the size of subpopulation 6 (independent of t by hypothesis). We do
seS o
not make any specific hypothesis on the ratios Wg as N gets large (it may be constant or not, it

may tend to 0 or not).

o Strategies and local interaction: Attime slot ¢, an ordered list BN (t),of playersin{1,2,...,N},
without repetition, is selected randomly as follows. First we draw a random number of players
K(t) such that

P(K(t) = kMM (t) = i) = J¥ ()

Ny s . 1 2 §x N
where the distribution ] (17) is given for any N, i1 € {0, NN 1}#*. Second, we set B to
an ordered list of K(t) players drawn uniformly at random among the N(N —1)...(N — K(¢t) +1)
possible ones. By abuse of notation we write j € BY (t) with the meaning that j appears in the
list BN(t).

Each player such that j € BN(t) takes part in a one-shot event at time ¢, as follows. First,
the player chooses an action a in the finite set A with probability uy(a|s) where (6,s) is the
current player state. The stochastic array u is the strategy profile of the population, and uy is
the strategy of subpopulation 6. A vector of probability distributions # which depend only on
the type of the player and its internal state is called stationary strategy.

Second, say that BN (t) = (ji, ..., ji). Given the actions aj,, .., a;, drawn by the k players, we

/ s}k) with probability Lé\{%;g (k, i),

draw a new set of internal states (sh, .y

where 8 = (6, ...,0;,), s = (s}, 5},), & = (a,, ..., aj,), s’ = (s;l,..., s;k)

Then the collection of k players makes one synchronized transition, such that

1
N /
SN(t+ ) =5

N i i=1,...,k

Note that S]N(t + %) = S]N(t) if j is notin BN ().

It can easily be shown that this form of interaction has following properties: (1) XN is
Markov and (2) players can be observed only through their state.

The model is entirely specified by the probability distributions J, the Markov transition
kernels LY and the strategy profile u. In this paper, we assume that JN and LN are fixed for all
N, but u can be changed and does not depend on N (though it would be trivial to extend our
results to strategies that depend on N, but this appears to be unnecessary complication). We are
interested in large N.

It follows from our assumptions that

1. MN(t) is Markov.
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2. for any fixed j € {1,...,N}, (X]N(t),MN(t)) is Markov. This means that the evolution
of one specific player X]N (t) depends on the other players only through the occupancy

measure MV (t).

7.2.2 Payoffs

We consider two types of instantaneous payoff and one discounted payoff:

o Instant Gain: This is the random gain G]N (t) obtained by one player whenever it is involved
in an event at time t. We assume that it depends on this player’s state just before the event and
just after the event, the chosen action, and on the states and actions of all players involved in
this event. Formally, if player j € BN (t)

N N
G (£) = &7 (), X XN (1)) j 48N (1) jr X5n 1))
: : . 1

where x; = X]N(t), a; is the action chosen by player j, x; = X]N(t + N)’ xpN(p)\j [resp. x%N(t)\].]
is the list of states at time ¢ [resp. at time ¢ + %] of players other than j involved in the event,
agn(y)\; is the list of their actions and g() is some non random function defined on the set of
appropriate lists. Whenever j is not in BN (t), G]N (t) = 0. We assume that G]N (t) is bounded, i.e.
there is a non random number Cj such that, with probability 1: for all j, ¢: \G]N (1) <Gy

o Expected Instant Payoff: It is defined as the expected instant gain of player j, given the state

x of j and the population profile 7. By our indistinguishability assumption, it does not depend
on the identity of a player, so we can write it as

N () = B (G (8) |XN(1) = 3 MN(1) = i)

Note that this conditional expectation contains the case when j is not in BN(t), ie. when
GN(t) =0.

o Discounted Long-Term Payoff: It is defined as the expected discounted long term payoff of
one player, given the initial state of this player and the population:

N i) =E( Y, e PG (1)[X;(0) = x, MN(0) = i)
t=0step 1/N

where B is a positive parameter (existence follows from the boundedness of G]N ). The fact that
it does not depend on the identity j of the player, but only on its initial state x and the initial
population profile 7, follows from the indistinguishability assumption.

We defined the Discounted Long-Term Payoff in terms of the instant gain, as this is the most
natural definition. The following proposition shows that the alternative definition, by means of
the expected instant payoff, is equivalent.

Proposition 7.2.2.1. For all player state x and population profile i

P (u;x,m) = E( i efﬁtrN(u,X}\](t),A_)IN(t))\Xj(O) = x,MN(O) =)
t=0step 1/N
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Sketch of proof of Proposition 7.2.2.1

Let TV be the first time after t = 0 that X]N (t) hits in some given state. We show that
1 a

AN=—E Y = PN (X]N(s),MN(s)) (7.1)
s=0step 1/N

Define fort € N/N:

t
Z = s=0 s’%) 1/Neiﬁs <GN(S) - (XJN(S)’MN(S)))

we have, for0 <s < t:
Q = E(zN-2NFN)

= Zt: e PUE (GN(u’) —rN (X]N(M/),MN(”/)) |-7'—5N)

step 1/~

which can be written as

u/ioeﬁu’]E (]E (GN(u/) _ N (X]N(u'),MN(u')) |‘7:LI,\/]> |]_.SN>
step 1/n
=0

thus Z) is an F}' — martingale. Now V" is a stopping time with respect to the filtration F}¥

thus, by Doob’s stopping time theorem: lEZfXTN = lEZé\]MN = 0 Further, Zf\/j\TN < K|tN] for
some constant K. Since TV is almost surely finite and has a finite expectation, we can apply
dominated convergence (with ¢ — co) and obtain IEZ?]N =0.

7.2.3 Focus on One Single Player

We are interested in the following special case (here we make the dependency on the strategy
explicit). There are two types of players, i.e. © = 2. There is exactly one player (the player of in-
terest) with type 1. All other players have type 2. In this case we use the notation RN (uq,up;8, M)
for the discounted long-term payoff obtained by the player in type 0, when her strategy is 1,
and all other players’s strategy is up, given that this player’s initial internal state is s and the
initial type 2 subpopulation profile is 7. Note that

RN (uq, up;s, ) = #N (ug, up; (1,5), i)

. 1
with mi/s/ = le:s/ and mé/s/ =m,y foralls’ € S.

Markov Decision Evolutionary Game

Player j may choose a strategy ul. We look for a (Nash) equilibrium u such that if all players
use u then no player has an incentive to deviate from u. For any finite N one can map this into
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a standard Markov game. This is true for both the case where the number of players is known
and in the case it is unknown when taking a decision. Therefore we know that a stationary
equilibrium exists in the discounted case. A stationary equilibrium is solution of the fixed point
equation:
; N .
Vi, ujg € argr%anR (’U]"(;,M,]‘, s, m)

By assuming symmetry per type we can show that a stationary equilibrium exists which is a
solution of the fixed point equation

V0, uy € argmax RN(Z)(;, u;s,m)
]

Markov Decision Evolutionary Team

We wish to find a stationary u that maximizes R averaged over all players.

u=(uy,...,ug) € argmz?xRN(v;s,m)

7.3 Main Results

7.3.1 Scaling Assumptions

We are interested in the large N regime and obtain that, for any fixed j, (X]N , MN ) converges
weakly to a simple process. This requires the weak convergence of M (0) to some .

We assume that the parameters of the model and the payoff per time unit converge as N —
00, i.e.

I ( ) — Ji(71)
L s,_,_’( ) — Lgs;qs (k, 111) (7.2)
T Z x,m) — r(u,x, )

Our main scaling assumption is
H1 Zkz Jx(i) < oo for all i € A. This ensures that the second moment of the number of
k

players involved in an event per time slot is bounded.

Note that H1 excludes the case where the number of players involved in an event per time slot
scales like N (i.e. synchronous transitions of all players at the same time). There may be large
N asymptotic results for such cases (130) but the limit is not given by an ODE. In contrast, H1 is
automatically true if the number of players involved in an event per time slot is upper bounded
by a non random constant. We also need some technical assumptions, which are usually true
and can be verified by inspection.

H2 Z]k(ﬁé) > 0 for all 71 € A (A is the simplex {7 : mp s > O,ng,s = 1}). This ensures that
k 0,s
the mean number of players involved in an event per time slot, } _ kJi(i) is non zero.
k>0

Define the drift of MN(t) as

. 1 .
fN(u, i) = E <MN(t+ &) — MY (B)|MY () = m)
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Note that we make explicit the dependency on the strategy u but not on J and L, assumed to be
fixed.

It follows from our hypotheses that

lim NfN(u, i) := f(u, i) (7.3)

N—oo
exists.

H3 We assume that the convergence in Equation (7.3) is uniform in 77 and the limit is Lipschitz-
continuous in 771. This is in particular true if one can write, for every strategy u, fN (u, 7i1) =

—cpu( i), with ¢, defined on [0, €] x A where € > 0 and ®,, is continuously differen-
t1able

H4 ]P(X]N(t +1/N) = y\X]N(t) = x, MN(t) = m, MN(t +1/N) = m’) converges uniformly in
i, i’ and the limit is Lipschitz-continuous in 7, 7’. This is in particular true if one can
write, for every strategy u, as (ju/x;y(l /N, m,m' ). with ¢ defined on [0,1] X A x A and Su,xzy
is continuously differentiable.

Our model satisfies the assumptions in (43), therefore we have the following result:
Theorem 7.3.2 ((43)). Assume that Nlim MmN (0) = 1M in probability. For any stationary strategy

N
u, and any time t, the random process MM (t) = Z ) converges in distribution to the (non-

random) solution of the ODE .
mi(t) = f(u,mi(t)) (7:4)

with initial condition my.

7.3.3 Convergence results

We focus on one player, without loss of generality we can call her player 1, and consider the
process (XY, MN). For any finite N, X} and MY are not independent, however in the limit we
have the following:

Theorem 7.3.4. Assume that lim MN(0) = iy and Nlinoo XN(0) = xo = (6y,50) in probability.

N—0c0
The discrete time process (XN (t), MN(t)) defined for t € - converges weakly to the continuous time

jump and drift process (X;(t), m(t)), where ii(t) is solution of the ODE Equation (7.4) with initial
condition iy and X1 (t) is a continuous time, non homogeneous jump process, with initial state x. The
rate of transition of X1 (t) from state x; = (61,s1) to state x| = (61, s}) is

A(xq, x5; 7 ( = Y Jx(it) A (s1, s1; m(t), u)
k>1
with Ay(sq,sy; (), u) =
k k
Z L(h()ssas’ / k m( ))Hu()j(aj‘sj)nm()j,sj(t)
0;s;a;8' j=1 i—n

where § = (0, ...,0k),s = (2, ..., S)

a=(ay,..,ax),s = (sh, ..., s;)
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Note that, contrary to results based on propagation of chaos, we do not assume that the
distribution of player states at time 0 is exchangeable. In contrast, we will use Theorem 7.3.4
precisely in the case where player 1 is different from other players. Theorem 7.3.4 motivates the
following definition.

Sketch of Proof of Theorem 7.3.4

To prove the weak convergence of ZN, we check the following steps: Without loss of generality,
we took the set of statesas S = {0,1,2,...,4S} X]N has a jump r with probability

N (MY (6)) = LI (MY (), )

and MY is the continuous process with drift V.

- 1
¢ We introduce of X]N by scaling with step size —. Then, ZN = (XN, M) is approximate

in some sense by a discrete time process ZN = (XN, mN) where m"N (k) = m(|Nt|) m
solution of the ODE with X]Z\] is the discrete time jump process with transition matrix

ANar (N (E)) = LN (), ).

We show that d (X]N , X]N ) — 0 for any compact of time intervals.

ZN = (XN, mN) = (X, 1)

MN([Nt]) — m(t). We derive the weak convergence of ZN to (X, m) where m is deter-
ministic and X is random.

Approximation by a discrete time process

The following lemma follows from the lemma 1 and 3 in Benaim and Weibull (2003,2008), in
which we incorporate behaviorial strategies.
Lemma 7.3.4.1. For every t > O there exists a constant ¢ such that for every € > 0 and N large enough
one has
P( sup ||MN(t) —m(7)|| > e] MN(0) = mo,u) < 2(z5)e~ N
0<t<T

forall mg € Ay, all every stationary strategy u.

. . —e2 . .
Since C is independent of N, and (¢~¢ ©)N is summable, we can use the dominated conver-

gence theorem: for all e > 0,

Y P (suposesr || MN(7) = m(7) [l €] MN(0) = mo,u) < o,
N

By Borel-Cantelli’s lemma, for every fixed t < oo, the random variable v := sup || MM (1) —
0o<t<t

m(T) || converges almost completely towards 0. This vVf implies that converges almost surely
to 0.

- 1
We introduce of X]N by scaling with step size N Then, ZN = (XN, M) is approximate in

some sense by a discrete time process ZV = (XN, mN) where i (k) = m(|Nt]) m solution
of the ODE where )N(]N is the discrete time jump process with transition matrix qf\{ (AN (k) =
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%Liriﬂ(m(%),u)). Using the lemma 7.3.4.1 and uniform Lipschitz continuity of of LY, we

obtain that

sup sup | gN(MN (7)) — g;(m(7)) |< K(en + sup [[MN (1) —m(7)]).
i,j 0<t<t 0<t<t

1
Hence, we can write |MN (1) — m(1)|| < K(en + m) over set of event Qe = {||MN(1) —

m(7)|| < e} and P(Q) > 1—-2(45)e =N — 1. Thus,
P(XN]‘,HO,t] = X}j{o,t]‘k transitions) > IE(eBi”(%th))
; 1 1
E Bin(4,Nt) —(1—- 41— Nt
(e”MINY) = ( N7 Ne)
p (XN]‘,HO,t] = X}j 0,1k transitions) > ¢

1
and this holds for any € arbitrary small. We define the metric d(X,Y) = kg(;) ?d(Xk, Y;) where
d(Xy, Yi) = 1x, 4y, Then, d(XNj,HO,t]/ XJNHO t]) — 0 when N goes to infinit;.

Convergence of the discrete time process To prove the weak convergence of ()?]N ,MN), we
check the following steps:

o the discrete time empirical measures MY are tight (follows from Sznitman for finite states)
and converges to a martingale problem. The limit 7 is deterministic measure and is solu-
tion of ODE which has the unique solution m (given my, u). Thus, /it = m.

* Conditionally to MY, X]N converges to a martingale problem. The jump and drift process

X with time dependent transition is given by the limit of the marginal of AN (.| MY, myg, xo, u).
We derive the weak convergence of ()N(]N , MN) to (X, i) where 1 is deterministic and X
is random. For this we use the Theorem 17.25 and its discrete time approximation in
Theorem 17.28 pages 344-347 in Kallenberg.
Definition 7.3.4.2. To a game as defined in Section (7.2.1) we associate a “Macroscopic Markov Decision
Evolutionary Game”, defined as follows. There is one player, (player 1), with state X1 (t) and a population
profile 1ii(t). The initial condition of the game is X1(0) = x, m(0) = rig. The population profile is
solution to the ODE (7.4) and X, (t) evolves as a jump process as in Theorem 7.3.4.

Further, let 7(u; x, it) be the discounted long-term payoff of player 1 in this game, given that X1 (0) =
x and m(0) = iy, ie.

P(u; x,7) = E (/Om e Blr(u, Xy (1), m(£))|X1(0) = x, i(0) = m0>

We also consider, as in Section (7.2.3), the case with © = 2 types and define by analogy R (uy, uy; s, i)
as the discounted long-term payoff when player 1 starts in state s and the population profile starts in state
m, with player 1 using strategy uq and other players strategy uy.

In order to exploit the convergence in distribution of the process focused on one player, we
need that the payoff be continuous in the topology of this convergence. This is stated in the next
theorem.

Theorem 7.3.5. Let E = S x A and Dg[0, 00) the set of cadlag functions from [0, 00) to R, equipped
with Skorokhod’s topology. The mapping

De[0,0) — R
(s,m) /Oooe’ﬁtr(u,s(t),m(t))dt
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is continuous.

Using Theorem 7.3.4 and Theorem 7.3.5 we obtain the following, which is the main result of
this paper. It says that when N goes to infinity, the Markov Decision Evolutionary Game with
N(t) of players becomes equivalent to the associated Macroscopic Markov decision evolution-
ary game. This reduces any multi-player problem into an effective one-player problem.

Sketch of Proof of Theorem 7.3.5

Since Skorohod’s topology is induced by a metric, it is sufficient to show that whenever (X ]N ,mN) —
(x,m) in Skorohod’s topology, we have:

e

Jim ()me’ﬁtrN(v,X]N(t),mN(t))dt: /0 e Plr(o, x(£), m(t))dt (7.5)

By (73), page 117, there is some sequence of increasing bijections A,: [0, 00) — [0,0) s.t.

Au(t) — An(s)

Pa— — 1 uniformly in f and s

and || yu(t) —y(An(t)) ||— O uniformly in ¢

over compact subsets of [0, c0). Fix € > 0, arbitrary and consider

N OoefﬁrN N v, mN — Ooefﬁrx v, m
W= | e PN N ), o (0)at— [ e Pir(x(), 0, m(e))d]

< /Ooo e’ﬁt|rN(xN(t),v, mN () — r(x(t), v, m(t))|dt

Firstlet K = sup |r(x,v,m)| < oo by hypothesis, and pick some time T large enough
xeS,u,meN

such that eiﬁTK/,B < €/3. Thus

W <e/3+ /OT e PN (t), 0, mN(8)) — r(x(t), v, m(t))|dt (7.6)

Second, we use the distance on E defined by

A((x,m), (<)) =|| m = ' || +1op 7.7)

LetK'= sup

xeS,vmeh,

by hypothesis. It is easy to see that for all x,x’ € S and m,m’ € Ay:
| r(x,0,m)—r(x',o,m") ||< K'd((x,m),(x,m")) (7.8)

Thus, by Equation (7.6):
T
N < e/3+K / e P (N(),mN(1)), (x(t), m(2)) ) dt (7.9)

0
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By (73), page 117, there is some sequence of increasing bijections AN: [0, c0) — [0, 0) s.t.

M — 1 uniformly in f and s
t—s
and d (=N (1), mN(8), (NAN(),mNAN(B)))) =0

uniformly in ¢ over compact subsets of [0, c0). Thus there is some Ny € N such that for N > Nj
and t € [0, T]:

1 (0,0, (NN ), Y AN < B (7.10)
Thus, by the triangular inequality for d: KN <
<3tk /OT e Pld ((xN(t)mN(t)),(x(/\N(t)),m(/\N(t))) dt
+K/ '/OT e=Pta ((e(AN (), m(AN (1)), (x(8), m(t) ) at
< 2{ +K /OT e Pld ((x(/\N(t)),m()\N(t))),(x(t),m(t))) dt (7.11)

Third, let D be the set of discontinuity points of (x,n). Since (x, m) is cadlag, D is enumer-
able, thus it is negligible for the Lebesgue measure and

/OT e Ptd ((x(AN(t)),a,m(/\N(t))), (x(t),a,m(t)) dt
- /O'T e Ptd ((x(/\N(t)),m(/\N(t))), (x(t),m(t)) 1igpdt

Now lim AN(t) = tand thus for t ¢ D

—00

lim_d ((x(AN (1), m(AN(1)), (x(t), m(t)) =0

N—oc0
and thus by dominated convergence
T
Jim [Pt ((x(/\N (1), m(AN (1)), (x(t),m(t))) dt=0 (7.12)
—00.J0

and for N large enough the second term in the right-hand side of Equation (7.11) can be made
smaller than e/3. Finally, for N large enough, i < e. This completes the proof.

Theorem 7.3.6 (Asymptotically equivalent game). When N goes to infinity we have (a) the dis-
crete time process X\ converges in distribution to the continuous time process Xy (b) 7™ (u; x, i) —
7(u; x, ) and (c) RN(ul, Up;s, M) — R(uq,up;s, )

Sketch of Proof of Theorem 7.3.6

Define the discounted stochastic evolutionary game with random number of interacting play-
ers in each local interaction in which each player in x with the mixed action u(.|x) receives
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r(u, x, m(t)) where m(t) is the population profile at ¢, which evolves under the dynamical sys-
tem (7.4) and the between states follows the transition kernel L. Then, a strategy of a player is
the same as in the microscopic case and the discounted payoffs

R(uq,up, 80, my) = /Ooo e Ptr(s(t), uy, mlup] (t))dt

is the limit of RN (11, u, 59, m9) when N goes to infinity, where m[u5] is the solution of the ODE
1 = f(upy,m),m(0) = mg . It follows that the asymptotic regime of the microscopic game and
the Markov decision evolutionary game (macroscopic game) are equivalent.

7.3.7 Case with Global Attractor

Assume that, for some strategy u, the ODE (7.4) has a global attractor ™ (this may or may
not hold, depending on the ODE). If in addition the model with N players is irreducible, with
stationary probability distribution @ for MY, then lim @~ = §;; where d; is the Dirac

N—o0
mass at 1" (follows from (43)). i.e. the large time distribution of MN (t) converges, as N — oo,
to the attractor ™.

Also, (X]N (t), MN(t)) converges to a continuous time, homogeneous Markov jump process
with time-independent transition matrix:

Al(xy, xi;u Z]k YAg(s1, s, M, u)
k>1

Assume that the transition matrix A(x;,x];u) is also irreducible and let 77() be its unique sta-
tionary probability. Also let 77 be the first marginal of the stationary probability of (X}, MY).
It is natural in this case to replace the definition of the long term payoffs RN (u1, uy;s, i) and
RN (1, up; s, 7) by their stationary counterparts

RN (uy,up) = Zn $)RN (uy,up; s, 1)

Rst(ug,up) = Zn( YR(uy,up;s, ™)

S

7.3.8 Single player per type selected per time slot

Consider the special case where at each time slot, only one player per type between the N is
randomly selected and has a chance to change its action, i.e. B8N = 1 w.p 1.

Thus H1 and H2 are automatically satisfied. The resulting ODE (see (41)) becomes

d ., S
me(t) =Y myLy (7,u,0) —my Y _ Ly (i, 1,0)
X/ X/

The term Zm 1Ly (711, u,0) is the incoming flow in to x and the outgoing flow from x is
meLxx m,u,®).

We then obtain a large class of state-dependent evolutionary game dynamics. Note that in
general the trajectories of the mean dynamics need not to converge. In the case of single player
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selected in each time slot of 1/N and linear transition in m, the time averages under the repli-
cator dynamics converge its interior rest points or the boundaries of the simplex.

7.3.9 Equilibrium and optimality

Let Us be the set of strategies. Consider the optimal control problems

Maximize RN (u, u;s, ifig) Maximize R(u, u;s, i)
(OPTy) { s.tu € Us (OPT) s.tu e U;

The strategy u is an e—optimal strategy for the N-optimal control problem if RN (u,u;s, ) >
—€ +sup RN(U, v; s, 1M).
v

Also consider the fixed-point problems

find u € U such that find u € U such that
(FIXN) ue argm%{x{RN(v, u;s, o) (FIXeo) ue argm%{x{RN(v, u;s, o)
veUs vEU;

A solution to (FIXy) or (FIXe) is a ( Nash) equilibrium. We say that u is an e—equilibrium
for the game with N [resp. N — oo] players if RN(u, u;s, mp) > sup RN(U, u; s, ifg) — € [resp.
v

R(u,u;s,imy) > sup R(v, u;s, ifg) — €.
(%

Note that the definition of equilibrium and optimal strategy may depend on the initial con-
ditions. If, for any u € Us, the hypotheses in Section (7.3.7) hold, then we may relax this depen-
dency.

Theorem 7.3.10 (Finite N). For every discount factor B > 0 the optimal control problem (OPTy)
(resp. the fixed-point problem (FIXy)) has at least one 0—optimal strateqy (resp. 0—equilibrium). In
particular, there a e N-optimal strategy (resp. en—equilibrium) with ey — 0.

Sketch of Proof of Theorem 7.3.10

We show that for every discount factor f > 0 the optimal control problem (OPTy) (resp. the
fixed-point problem (FIXy)) has at least one 0—optimal strategy. It follows from the existence
of equilibria in stationary strategies for finite stochastic games with discounted payoff: The set
of pure strategies is a compact space in the product topology (Tykhonov theorem). Thus, the
set of behavioral strategies ¥; is a compact space and also convex as the set of probabilities on
the pure strategies. For every player j and every strategy profile ¢ the marginal of the payoffs
and constraints functions are continuous for any g > 0 : aj — R]N (tx]-, Y mp). Moreover,
the stationary strategies is convex, compact and upper and lower hemi-continuous (as a corre-
spondence). Define

'yj(s, mo,0) = arg Dr(neai[( R]N(ozj, o8, mg).
] S

Then, j(mp, o) C %; is a non-empty, convex and compact set and the product correspondence

y:io— (71(s,mp,0),...,yn(s,my,0))

is upper hemi-continuous (its graph is closed). We now use the Glicksberg generalization of
Kakutani fixed point theorem, and there is a stationary strategy profile c* such that

o€ y(s,mp,0").
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Moreover, if the game has symmetric payoffs and strategies for each type, there is a symmetric
per type stationary equilibrium. This completes the proof.

Theorem 7.3.11 (Infinite N). Optimal strategies (resp. equilibrium strategies) exist in the limiting
regime when N — oo under uniform convergence and continuity of RN — R. Moreover, if {UN} is a
sequence of ey —optimal strategies (resp. en—equilibrium strategies) in the finite regime with ey — €,
then, any limit of subsequence ut™N) — Uisan e— optimal strategy (resp. e—equilibrium) for game
with infinite N.

Sketch of Proof of Theorem 7.3.11

Let (UN)y be a sequence of solution of (FIXy) i.e equilibrium in the system with N play-
ers. Choose a subsequence N such that UN converges to some point u when k goes to in-
finity. We can write RN«(UN, UNk) — R(U, U) = RNe(UNe, UNe) — RNe(U, U) + RN (U, U) —
R(U, U). Since RN(.,.) is continuous and converges uniformly to R(.,.), RN converges uni-
formly to R, the second term RNk (U,U) — R(U,U) — 0 when Ny — oo and the first term
RNe(UNk, UNK) — RNk(U, U) can be rewritten as RNe(UNy, UN) — RNe(U, U) = RNe(UNk, UNK) —
R(UNe, UNe) 4 R(UNe, UNK) — R(U, U) 4 R(U, U) — RNk (U, U). Each term goes to zero by con-
tinuity of R, convergence of UMk to U, and by uniform convergence of RN to R. Let UN be
a ey —equilibrium. Then, RN (UN,UN) > RN (v, UN) — ey, Vo. Then any limit U of a subse-
quence of UN satisfies R(U,U) > R(v,U) — €, Yo. Similarly, if

RN(UN,uN) > RN(v,v) — ey, Yo

then any omega-limit U of the sequence of UN satisfies R(U,U) > R(v,v) —€¢, Voie U is
an e—optimal strategy. In particular if (UN)y is a sequence of ex—equilibria (resp. optimal
strategies) with ey — 0 when N goes to infinity then any accumulation point U of (UN)y is a
0—equilibrium (resp. 0—optimal strategy).

7.3.12 Robust equilibrium

We now consider two types of players § = 1,2 and define the expected payoff of a player with
type 2, the strategy v whenever the other players of type 1 use u when the proportion of the
players of type 2 is a as RN (v, u, &, my)

Definition 7.3.12.1. The strategy u is k—resilient to invasion if for all strategqy v # u

RN(v,u, a0, my) < RN(u,u,a, mg)

1 k
Va € {O,N,,N}

Since a Nash equilibrium is resilient against unilateral deviation (1-resilient). A k—resilient
strategy is in particular 1-resilient.
Definition 7.3.12.2. The strateqy u is resilient to invasion by small fraction of deviants (RID) if for all
strategy v # u there exists an invasion barrier &, # 0 such that

R(v,u, &, mg) < R(u,u,a,mg) = R(u,u,0,mp) Ve € (0, &).

The strategy which is resilient to invasion by small fraction of deviant is more robust than a
Nash equilibrium. A Nash equilibrium u is not necessarily a RID.
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Proposition 7.3.12.3. If u is a RID then u is an equilibrium.

Proof.
Vo, R(v,u,my) = R(v,u,0,my) < R(u,u,0,my) = R(u,u,mp)
O
Proposition 7.3.12.4 (RID for Infinite N). If {UN}isa sequence of ky—resilient against deviants

(N)

strategies in the finite regime with N e >0, then, any limit of subsequence U?'"N) — U is a

N
neutrally RID for game with infinite N.

Proposition 7.3.12.5. If u is an %—equilibrium of the Markov decision evolutionary game with infinite

players then there exists Ny such that for all N > Ny, u is an e —equilibrium of the mean field interaction
with N players.

Proof.
R(u,u,mg) > R(v,u,mg) —€/2, Vo € U,

Since RY goes to R uniformly, choose Nj satisfying
VN 2 No, [[RY = R|leo < 7w < €/4,
RN (u, u, mg) — RN (v, u, mg) = RN (1, u, mo) — R(u,u, my) + R(u, u,mg) — R(v,u,m)
+R(v,u, my) — RN(U, u,my) > —€/2—2yN > —€
O

Proposition 7.3.12.6. Let u be a strict equilibrium. Then u is a RID for the payoff function R defined
as
R = aR(v,u,mp) + (1 — a)R(u, u, mp).

Moreover u is non-invadable strategy (NIS) i.e the inequality for RID holds for any uniform threshold e.
Proof. Since u is a strict equilibrium, one has:
R(v,u,my) < R(u,u,mgp), Yo # u, Vv € U,

This implies that R < R(u,u,mg), Vo € (0,1). This completes the proof for RID and for NIS. O

7.4 Link with differential population
Each individual maximizes its long-term payoff

Flu;x,m) =K (/ e Plr(u, X1 (t), m(t))|X1(0) = x,7(0) = ﬁ10>
0
subject to the population profile evolution given by

d
() = £ (u,m(1))

! A neutrally RID is a weaker notion of RID with non-strict inequality
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and the rate of transition of the process X;(t) from state x; = (61,s1) to state x| = (6y,s}) is
Alxy, xi;m(t), u).

We derive a new class of dynamic games called differential population games. Different from
standard differential game models, this class of games is described by large population of play-
ers in which each player from each class is facing a random vector that evolves according to the
population dynamics and the individual state follows a jump and drift process. See (207) for
more details on differential population games.

7.5 Illustrating example

We present in this section an example of a dynamic version of the Hawk and Dove problem
where each individual has three energy levels. We derive the mean field limit for the case
where all users follow a given policy and where possibly one player deviates. We then further
simplify the model to only two energy states per player. In that case we are able to fully identify
and compute the equilibrium in the limiting Markov decision evolutionary game. Interestingly,
we show that the ODE converges to a fixed point which depends on the initial condition.

Consider an homogenous population of N animals. An animal plays the role of a player. Oc-
casionally two animals find themselves in competition on the same piece of food. Each animal
has three states x = 0, 1, 2 which represents its energy level. An animal can adopt an aggressive
behavior (Hawk) or a peaceful one (Dove, passive attitude). At the state x = 0 there is no ac-
tion. We describe the fitness of an animal (some arbitrary player) associated with the possible
outcomes of the meeting as a function of the decisions taken by each one of the two animals.
The fitnesses represent the following:

¢ An encounter Hawk-Dove or Dove-Hawk results in zero fitness to the Dove and in 7 of

value for the Hawk that gets all the food without fight. The state of the Hawk (the winner)
is incremented a = 1{x;,:min(xy+1,2)} and the state of the Dove is b = L, =max(xp—1,0)}-
* An encounter Dove-Dove results in a peaceful, equal-sharing of the food which translates

to a fitness of 5 to each animal and the state of each animal change with the sum of the

1
two distributions ol + %b
* Anencounter Hawk-Hawk results in a fight in which with p = 1/2 chances, one (resp. the
other) animal obtains the food but also in which there is a positive probability for each one

1
of the animals to be wounded 1/2 . Then the fitness of the animal 1 is 3 (6—c)+ %(fc) =

1
517 — ¢, where the —c term represents the expected loss of fitness due to being injured.

NN XN ) XN )
D-D (g/ g) %5min(x171,0),maX(xZ+1,2)
+ 2 ‘Smax(xl +1,2),min(x,—1,0)
D—-H (0,0) (min(x; —1,0), max(xy +1,2))
H-H EU —cC %‘Smin(xl—1,0),max(xz+1,2)
+ 2 5max(x1 +1,2),min(x;—1,0)

194




7.5. Illustrating example

1 N
The vector of frequencies of states at time ¢ is given by MY (t) = N Z LexN()=x} forx =0,1,2
=1

and the action setis Ay = {H, D} in each state x # 0, Ap = {}.

The assumptions in Section 6.2 are satisfied (pairwise interaction, BN (t) = 2) and the occu-
pancy measure MY (t) converges to m(t).

7.5.1 ODE and Stationary strategies

Consider the following fixed parameters u; = Lo, po = Lop. The population profile is de-
noted by 7 = (mg,m1,my) and the stationary strategy is described by the parameters vy, v,
where v1 := u(H|1), v, = u(H|2)

n = mQL(),l + mZLM (u, m) - mlLLz(u,m) — mlLLO(u, m)

{ tity = moLoo + my L1 (1, m) — myLy 1 (u,m)
titg = my Lyg(u, m) — (1 + p2)mo

where

01m

Upmyp
Lip(u, m) =mg + vy (T + (1 —o1)my +

2

+(1 —vz)mz> +(1-vp) ((1 722}1)m1 + a 7;}2)7712)

1- 1—
Lo, (u,m) = v, (Ulml + Uzm2> F(1-w) (M + vyriy + M)

2 2 2 2
Lio(u,m) := v (Ulm1 +vzmz) +(1—o) (oym + (1—ov)m I (1 —v2)my
w(u,m) =01 { — > 1) | o1 > 2112 2 ,
For BN = {j1,j2}, X}, X; € {O, 1, 2}/
d S, -
%mx = Z mxlmszxl,xz;x,x’z(u'm) + Z My mszxhxz;x{,x(urm)
x1,X2,%) x1,X2,%)
—My Z mszx,xz;xg,xé(u/ 7”71) — My Z My, Lm,x;xﬁ,xé(u/ 7”71)
x0,X4,xh xq,X,x5
7.5.2 Computation of R(uy, up;s, ).
We want to compute the value
V(ug, up, x) := ]Ex/ e Ptr(uy, up, x(t), m(t)) dt
0
s.t.m(t) = f(up,m(t)), m(0) = mp, x(0) = x.
A )
V(ug, up,x) = ]Ex/ e Ptr(uq, up, x(t), m(t)) dt —i—lEx/ e Ptr(uy, up, x(t), m(t)) dt
0 A

A
E, / e_ﬁtr(ul, up, x(t),m(t)) dt + lExe_ﬁAV(ul, uz, x(A))
0

This implies that

e BA 1 E,V(u1,up, x(A)) — V(uy,up, x)

1 A
0 = ]EXZ/O e Plr(un, i, (), m(1)) dt + S BV (11,1, x(A)) + .
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ExV(uq,up,x(A)) — V(ug, ug, x)

Using Ito’s formula and Lebesgue integration properties, we obtain that:

A
/ d . . . . eiﬁA - 1
goes to Z Dmx, V(uq,up,x") am ', Where Dmx, V is the derivative of V in a weak sense, A —
x/
—pB, and the term
1 A
lExK / e Ptr(uy, up, x(8), m(t)) dt — r(uy, up, x, mg)
0
when A goes to zero. Thus, we obtain
ﬁv(ull 1/[2, x) = r(ul,X/ MZ,X/ xr m) + Z(Dmx/ V(ull 1/[2, x/))fx’(MZI m) (713)

x/
where u; , = u;(H|x).

The global optimality is then given by the Hamilton-Jacobi-Bellman equation obtained by
maximizing the right-hand side of the equation (7.13) over the action set.

BY(x) = max {r(uy, uzx, X, m)+ Y (D, ¥ (uq,up,x"))frr(uz,m)}

Uq,x,U2,x ¥
and optimality conditions of the best response to u; is given by

ﬁq)(uzlx) = HGI?I%,)B}{”([Z, U, x, X, m) + ;(Dmxl¢(u21 x/))fx’(MZ/ m)}

Theses equations are in general difficult to solve and the solutions are not necessarily regular
(e.g. viscosity solutions). Numerical approaches based on multi-grid techniques of Hamilton-
Jacobi-Bellman-Issacs equations can be found in (128).

7.5.3 The case of two energy levels

In order to derive closed form expressions for solutions of our ODE, we consider two states, i.e.,
each animal has two states x = 1,2 which represents its energy levels. Thus, the ODE can be
expressed as follows:

fig(t) = (1 —my(t))Lya(u, m) — my(t)Lo1(u, m) (7.14)
which can be rewritten as
fp(t) = a1+ apmy(t) + az(mao(t))? (7.15)

1_
“2 oo

withalzl,azz%—2<0,a3:

Let m[u, mg|(t) be the solution of the ODE given u and a initial distribution m(0) = my. We
distinguish two cases:

Case 1: up = 1 (fully aggressive when it is possible): the ODE becomes i, (t) = 1 — gmz(t) and
the solution has the form

malt, mol (1) = 5 [1 — cre ¥ (7.16)

withe; =1— ;mo and mq[u, mo)(t) = 1 — ma[u, mo)(t)
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Case 2: up # 1, (less aggressive in state 2)

7 (0) = 7 (1) 717

mlu,mol (F) = 7-(u) + T — o

= <1,

1) () 2o ue/2 (2+13/4)2
Y - 1—up

_2—up/2+ (2+u%/4)%
o 1*142

>1

Note that in both cases there is a unique strategy-dependent global attractor.

_ _fr-(w)ifuy #1
t@mmz[u,mo](t) = { 2/3ifuy =1

The expected instant payoff of a player using the stationary strategy v when the population
profile is m[u, mg|(t), is given by

r(v,u,2,mu, mpl(t)) = 0[d — cmpup| + (1 — 0)r(v,u, 1, mu, mp(t))

F(o, 1,1, mu, mo) (t)) = %(1 — [, mo) ()2

where my[u, mo|(t) is given by (7.16) (resp. (7.17)) for up = 1 (resp. uy # 1). Now, we can
compute explicitly the best response against u for a given initial mg. Let

Bo2(u,2,mq,t) = r(H,u,2,mlu,mgl(t)) —r(D,u,2,mlu,mp|(t)).
The best response, BR(x, 1, m[u, my|(t)), against u at t is

play Hawk if By (u, x, mg, t) > 0

BR(x, u, m{u, mol(t)) = { play Dove if B, (u, x,mp,t) < 0

This implies that it is better to play Hawk for % > % where v = max(2/3,my). Since the

solution of the ODE is strictly monotone in time for each stationary strategy, there is at most
2

one time for which S, is zero. It is easy to see that if % 3

then the strategy which to play

Hawk in state 2 and Dove in state 1 is an equilibrium.

0.2 / /
0. .

I I I I I
1 2 3 4 5 6 7 8

time

Figure 7.1: Global attractor for uy =1
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Proportion of Hawks (u2:0. 2)
0

Figure 7.2: Global attractor for uy = 0.2

7.6 Notes

The goal of this chapter has been to develop mean field asymptotic of interactions with large
number of players using stochastic games. Due to the curse of the size of the population, the
applicability of atomic stochastic games has been severely limited. As an alternative, we pro-
posed a method for Markov decision evolutionary games where players make decisions only
based on their own state and the global system state. We have showed under mild assumptions
convergence results, where asymptotics were taken in the number of players. The population
state profile satisfies a system of non-linear ordinary differential equations. We have considered
very simple class of strategies that are functions only of player’s own state and the population
profile. We applied to Hawk-Dove interaction with several energy level and formulated the
ODEs. We show that the best response depends on the initial conditions.
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Short abstract

This manuscript presents dynamic foundations of population games with variable number of
players and their solutions and stability concepts. We first introduce delayed evolutionary game
dynamics and study their stability. Applications to both wired and wireless networks are pre-
sented. We then introduce mobility and spatial aspects of players distribution into the network
dynamics. This leads to a new class of game dynamics with multicomponent strategies and mi-
gration constraints called evolutionary game dynamics with migration. We derived such dynamics
for hybrid systems such as power control in heterogenous networks, switching between tech-
nologies and migration between different classes of users. After that we focus on stochastic
population games with multiple classes of players in which each player has its own state and
facing to an evolving vector which represents the population profile. We use this model to an-
alyze resource and energy constrained interactions in wireless networks. Finally, we present a
class of mean field games. When taking the asymptotics of finite systems, we derive a new class
of game dynamics called mean field game dynamics. This class contains the standard evolutionary
game dynamics based on revision of pure actions. We apply this model to analyze spatial ran-
dom access game and dynamic resource competition game with individual states. We establish
a link between mean field games and differential population games in which each player optimizes
its long-term objective during its sojourn time in the system subject to the constraint that the
population profile evolves according to some mean field game dynamics.
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