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Abstract

We present a multiagent learning algorithm with guaranteed convergence to Nash equi-
libria for all games. Our approach is a regret-based learning algorithm which combines a
greedy random sampling method with consultation of experts that suggest possible strategy
profiles. More importantly, by consulting carefully chosen experts we can greatly improve
the convergence rate to Nash equilibria, but in the case where the experts do not return
useful advice, we still have guarantees that our algorithm will eventually converge. The goal
of our work is to bridge the gap between theoretical and practical learning, and we argue
that our approach, FRAME, can serve as a framework for a class of multiagent learning
algorithms.

1. Introduction

How and what agents should learn in the presence of others is one of the important questions
in multiagent systems. The problem has been studied from several different perspectives,
and in particular has garnished a lot of interest from both the game-theory community (see,
for example, [6, 14, 15, 19]) and the Al community (see, for example, [5, 17, 20, 21, 25, 26]).

One of the challenges in multiagent learning is that there are several different agendas
being pursued, ranging from the descriptive agenda which aims to describe how agents
learn, to the prescriptive which aims to explain how agents should learn [24]. Nor is it
entirely clear what it means for an agent in a multiagent setting to be a successful learner.
Success might be defined by having the learning process converge to a Nash equilibrium
in self-play, by having agents learn the opponents’ strategies, or by ensuring agents are
guaranteed payoffs above a certain threshold.

In this paper we investigate the well-founded problem of whether identical agents, who
repeatedly play against each other, can learn to play strategies which form a Nash equilib-
rium in the stage game (see, for example [2, 4, 8]). In particular, we are interested in settings
where there are potentially more than two agents, and where agents have potentially more
than just two actions to choose from.
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Our learning procedure, a Framework for Regret Annealing Methods using Fxperts or
FRAME, is a regret-based learning algorithm which combines a greedy random sampling
method with consultation of experts, that return strategy profiles. More importantly, by
consulting carefully chosen experts we can greatly improve the convergence rate to Nash
equilibria in self-play, but in the case where the experts do not return useful advice, then
we still have guarantees that our algorithm will eventually converge. Although the expert
paradigm has been used in machine learning before (for example, [10]), to the best of
our knowledge our work is the first that uses them in multiagent learning algorithms that
guarantee convergence to Nash equilibrium in self-play.

We further extend our algorithm to allow agents to rely on multiple experts, and to
adapt the likelihood of consulting any particular expert based on the quality of the advice
it is providing for the current game. This allows agents to learn effectively in new situations
as they can adapt their learning styles to the game at hand.

We organize the rest of the paper as follows. In the next section (Section 2) we describe
the learning environment we are interested in. In Section 3 we present our learning algo-
rithm, FRAME. We prove results about its behavior and convergence properties, as well as
report on our experimental findings. In the next section (Section 4) we extend FRAME so
that it can adapt its learning strategies as it discovers more about the game being played.
We introduce our adaptive approach, adaptive-FRAME, as well as a new regret-based ex-
perts algorithm, LERRM. We conclude the paper and discuss future research directions in
Section 5.

2. Background

In this section we describe the learning setting studied in this paper. Repeated games are
based on stage games, which are introduced in Section 2.1. Section 2.2 describes the idea
of regret which is used throughout this work. In Section 2.3 we introduce repeated games.
We also discuss learning in repeated games and some properties with which we measure
potential solutions.

2.1 Stage Games

A n-player stage game is atuple G = (N, A = A1 X...xAp,uq,...,uy) where N = {1,...n}
is the set of agents in the game, A; is the set of actions available for agent i to play, A is the
set of possible joint actions and u; : A — R is the utility function for agent i. We denote
the size A; by m;. We let a; denote a specific action taken by agent ¢. As is standard
in the literature, we will use A_; to denote the joint actions of all agents but agent i, i.e.
A_;, = {Al X...xA;_1 % Ai+1 X ... X An}, anda_; € A_;,a_; = (al, B o P N0 7 T I ,an)
to be a particular joint action. Agents are all self-interested, in that their only concern is
maximizing their own utility.

Figure 2.1 shows Battle of the Sexes, a classic example of a stage game. The basic idea
behind Battle of the Sexes is that agents would like to coordinate on an action but cannot
agree on which action to coordinate on.

When a stage game is given in matrix form, the game is said to be in normal form. Agent
1 and agent 2 will each pick an action simultaneously. Agent 1’s action can be thought of
as picking a row in the matrix. Likewise, agent 2’s action can be thought of as picking a



column in the matrix. The cell at the intersection of the row and column gives the utility
for both agents. The first value in that cell gives the utility for agent 1 and the second value
gives the utility for agent 2. All of the concepts are generalized in the obvious manner for
games with more than 2 agents.

Agent 2
az,1 a2
1,0.5 0,0

Agent 1 21,1
a1,2 0, 0 0.5, 1

Figure 1: An example of a stage game: Battle of the Sexes

We assume that agents play strategies.

Definition 1 A strategy, o;, for agent i, is a probability distribution over its action set A;,
stating with what probability the agent will play each action. A pure strategy is one in which
the agent plays one action with probability equal to one. All other strategies are called mizred
strategies. The set of all possible strategies for agent i is 3;. The profile o = (01,...,0,) i
a joint strategy among all agents and ¥ = X} %; is the set of all possible joint strategies.
We define X_; = 31 X ... X 21 X X1 X ... X 2y, and o_; to be an element of >_;.

By abuse of notation, we define

u,-(ai,a_,-) = Z ui(a,-,a_i)ai(a,-)a_i(a_i). (1)

(aia—i)EA

In words, agent i’s expected utility with respect to its strategy o; and its opponents’ joint
strategy o_; is the sum of the utility over all possible joint actions of the utility for agent
i of a joint action multiplied by the probability of that joint action happening due to the
strategies o; and o_;. We also define an agent’s utility with respect to playing a specific
again as
ui(ai, O'_Z') = Z ’LLZ'(CLZ', a_i)o*_i(a_i). (2)
a_;€A_;

In words, agent i’s expected utility with respect to playing action a; given its opponents’
joint strategy o_; is the sum of the utility over all possible joint actions that include a; of
the utility for agent ¢ of such a joint action multiplied by the probability of the that joint
action happening due to the joint strategy o_;.

By definition, the agents’ strategies are a Nash equilibrium if no agent is willing to
change its strategy, given that no other agents change theirs [22].

* *

Definition 2 A strategy profile o* = (o7,..., 0}
i

) is a Nash equilibrium if for every agent

ui(o},0%;) > ui(o),0r;), Yo, # of. (3)

*

A strategy profile o is an e-Nash equilibrium if for every agent i

ui(o],0%;) = ui(0j,0%;) — €, Voi £ o}, (4)



We denote the set of all Nash equilibria for some game G by N¢, and the set of all
e-Nash equilibria by ./\feG. When it is clear from the context, we will drop the game index
G and use N and N respectively. Finally, let N be the set of all joint strategies that are
not e-Nash equilibria.

2.2 Regret

Another notion that agents may use to evaluate their choice of strategy is that of regret.

Definition 3 Given a joint strategy o, agent i’s regret is

TZ'(O') = Imax [ui(ag,a_,-) — ui(ai,a_i)] . (5)
oles;
Given o, the regret of a game is the maximum regret among all agents, i.e. r(o) =
max;en(ri(0)). When o is obvious, we shall just use 7. This may be seen as a measure of
how much agent ¢ is hurt by playing strategy o; as opposed to any other strategy.

Two other types of regret are external and internal regret [18, 11]; external regret
measures regret against all pure strategies while internal regret measures regret for having
played action a instead of action b for all a # b.

We can use regret to give another way of defining a Nash equilibrium. If all agents have
no-regret about the strategies they are playing, i.e. r; = 0,Vi € N, then the strategy profile
is a Nash equilibrium. Similarly, if r; < € for all 7, then we have an e-Nash equilibrium.

Another important notion related to regret and Nash equilibria is best response.

Definition 4 The best response for agent i, if all other agents are playing o_;, is

BRZ'(O'_Z') = {O’i S Ei’Ti(O'i,O'_i) = O} (6)

We can also define the e-best response in a similar fashion.

Definition 5 The e-best response for agent i is
BRZG(O'_Z) = {O’i € Zi‘Ti(O'i,O'_i) < 6}. (7)

For Battle of the Sexes, if agent 1’s strategy is (1,0), then agent 2’s best response is the
set {(1,0)} since any strategy in this set maximizes agent 2’s utility with respect to agent
1’s strategy. Assuming the same strategy for agent 1, an e-best response for agent 2 would
any strategy {(1 — w,w)} for any w < e. Any such strategy would give agent 2 a regret of
at most e.

2.3 Repeated Games

A repeated game is one where agents play the same stage repeatedly for an infinite number
of times. The idea is that for each iteration of the repeated game, agents are able to try
and learn from previous iterations and improve their strategies. A learning algorithm is any
algorithm an agent uses to help improve its strategy.



We consider repeated games where all agents are using identical learning algorithms (i.e.
self-play). Furthermore, we assume that although agents know they are playing a repeated
game, they only care about the utility from the current round. Under these conditions, we
feel that a reasonable goal for a learning algorithm is to achieve convergence to the set of
Nash equilibria. This means that for any given € > 0, there exists some time 7" such that all
joint strategies starting at time 7" are e-Nash equilibria. However, when a game has multiple
Nash equilibria, convergence to the set of Nash equilibria does not imply convergence to
a single specific Nash equilibrium. In fact, it would be possible for the joint strategy to
“jump” infinitely often between different Nash equilibria. This could result in fluxuations
in agents’ utilities. Therefore, whenever possible, we would like to be able to achieve the
even stronger result of convergence to a specific Nash equilibrium.

It should be noted that we are interested in having the period-by-period behaviours
converge to the set of Nash equilibria. This is opposed to just having the cumulative
empirical frequency of play converge. Too see why, consider the game in Figure 2. This
game has 3 Nash equilibria, {(1,0),(0,1)}, {(0,1),(0,1)} and {(3,1),(3,3)}.

Agent 2

R L

Agent 1 T | 1,1 |00
B |00 | 1,1

Figure 2: A simple game

Suppose Agent 1 and Agent 2 play the following repeated sequence of actions,
(T,L),(B,R),... (8)

Each turn both agents get 0 utility. However, the cumulative empirical frequency of
play, or the average number of times each agent played each action, corresponds to the Nash
equilibrium {(%, %), (%, %)} Thus, we can say that the cumulative empirical frequency of
play converges to a Nash equilibrium. The problem with this definition is that just because
the cumulative empirical frequency of play converges, does not mean that agents get the

utility from the corresponding Nash equilibrium.

3. FRAME

In this section we introduce our algorithm, FRAME. In Section 3.1, we present FRAME
and how it builds upon ALERT. In Section 3.2, we discuss and prove FRAME’s properties.

3.1 Introduction

Foster and Young have recently proposed a set of algorithms that are able to guarantee
convergence to the set of Nash equilibria for all two agent games of self-play [12]. Germano
and Lugosi generalized Foster and Young’s work to include almost all games' [16].

1. Germano and Lugosi’s algorithms work for all generic games [16]. The definition of generic games is
left to Germano and Lugosi’s paper. However, this class of games includes almost all games and the
exceptions tend to be degenerate games.



Germano and Lugosi’s first algorithm, Fzperimental Regret Testing (ERT) does not
guarantee convergence. Instead, after a certain period of time ERT can guarantee an e-
Nash equilibrium with a probability 1 — e. (Of course, once the agents find an e-Nash
equilibrium, there is a chance of them leaving it.) ERT corresponds to Regret Testing when
A = 0 and where agents still occasionally experiment with new strategies even when they
have low regret. Although ERT has agents playing actions, if we let T' = oo, then we can
convert ERT so that agents play strategies.

The basic idea of ERT is that if at some point there are J < N agents who have regret
less than p, there is a positive probability of there being J — 1 agents having regret less than
p at the next turn. Since this process repeats indefinitely, at some point in the future all
agents will have regret greater than p. At this point they will choose a new joint strategy
at random from 3 and there is a positive probability of the new joint strategy being an
e-Nash equilibrium [16]. Once the agents find an e-Nash equilibrium, the chances of leaving
that joint strategy are low.

The main result for ERT is:

Theorem 1 Let G be a generic N-agent normal form game. There exists a positive num-
ber €y such that for all € < ey the following holds: there exists positive constants ci,...,cq
such that if ERT is used by all agents with parameters

p € (€,€+€r), (9)

C < 626037 (10)
1

T 2 —m lOg(C4€§), (11)

(12)

then for all M > log(e/2)/log(1 — ¢V),
Py(NE) = P(eT ¢ No) < e. (13)

In words this means that at the end of M -7 iterations, the probability of not being at an
e-Nash equilibrium is at most e.

Germano and Lugosi were able to take their initial algorithm and convert it into one
able to achieve convergence. Their new algorithm is called Annealed Localized Experimental
Regret Testing (ALERT).

The basic idea of ALERT is to slowly anneal the value of € and repeat ERT for each
value of e. Any sequence of ¢ for [ = 1,2,... such that Y 2, ¢ < oo will work; however,
Germano and Lugosi choose to use e; = 27!, The set of all periods of play for a particular
€; is called a regime. The set of all regimes is indexed by [. The number of periods in the

I*" regime is given by
log 62
Ml =2 ! . (14)

log 1%@




(T, p,¢) must be generalized to depend on [, and so the following values are used

1 l
- | garioe(e]. (15)
pL =€+, (16)
G =e. (17)
O'Z[l] is o; at the beginning of the I** regime. D! (0, €) is the Loo-ball of radius e centered

around o;.2
The main result for ALERT is the following theorem.

Theorem 2 Let G be a generic N-agent game and {¢};°, be defined e; = 2=t If each
agent plays according to ALERT and using the parameters in Equations 14 through 17, then
lim o' € (18)

T—00

almost surely.

In words this means that the limit of the sequence of the joint strategies is a Nash equilib-
rium.

Note that as presented, ALERT is an uncoupled algorithm. However, Germano and
Lugosi also present a variant that is radically uncoupled.

The one drawback of ALERT is its rate of convergence. Since ALERT is uncoupled, the
rate of convergence is independent of the game. This can be seen in the game parameters,
where 7; and M; are both dependent on only ¢; and (;. The downside is that for just about
any game of interest ALERT’s rate of convergence is impractical.

Specifically, ALERT’s slow rate of convergence is caused by two main factors.

1. Since ERT and ALERT were designed as uncoupled algorithms, agents using ERT
cannot know with certainty when they have reached an e-Nash equilibrium. Instead
agents are only able to bound the probability of not being at an e-Nash equilibrium.
Obtaining the necessary bound can require an impractical amount of time. This is
exasperated by ALERT calling ERT repeatedly and needing a non-trivial decrease in
the size of € with each call [16].

2. ERT and ALERT pick new strategies uniformly at random. Using this brute force
method to find an e-Nash equilibrium is a major reason why ALERT takes so long to
converge.

Our algorithm, a Framework for Regret Annealing Methods using Experts or FRAME,
is inspired by ALERT but explicitly addresses these two issues while still providing the
theoretical guarantees of ALERT.

To address the first issue, we start by making a number of assumptions.

We first assume that at any given point in time, agents’ strategies are fully observable
for all past time periods. This is a common approach taken by many algorithms [2, 5].

2. A Loo-ball can be thought of as a hyper-cube.



This assumption has no effect on the correctness of our algorithm, instead it removes the
need for experimentally determining regret which can be very costly time wise. ALERT
could get around this assumption by having agents fix their strategy for a certain period of
time. At the end of this period, through simple observation of the actions played by each
agent, agents will know all of their opponents’ strategies. Thus no privacy is lost by this
assumption.

We next assume that the maximum regret of all agents is publicly known. Again, this
has no effect on the correctness of our algorithm but removes one of the major performance
constraints in ALERT. Although this is not as common an assumption, there are other
algorithms that make the stronger assumption that agents can determine a potential equi-
librium in advance [3, 8]. Determining a potential equilibrium in advance requires agents
to share their utility functions, which are more private than strategies since utility functions
cannot necessarily be determined experimentally. As well, determining an equilibrium in
advance is a computationally complex problem [7, 9].

Finally we assume that while agents are self-interested, they are willing to cooperate
to a certain degree. Specifically, we assume that agents will agree to move to a new joint
strategy only if it decreases the maximum regret over all the agents. This means that while
an agent’s regret is guaranteed to converge to zero, at any specific point in time an agent
might have its regret increase (or not decrease as much as it would like). This is a strong
assumption but it is not without precedence. While Bowling’s algorithm GIGA-WoLF
guarantees asymptotically no-regret, at any specific point in time it is possible for an agent
to experience some regret [4]. Likewise, Hart and Mas-Colell’s algorithm also only achieves
asymptotically no-regret since agents are still able to experience regret at any specific point
in time[19]. Since FRAME actually achieves no-regret (not just asymptotically), this is a
stronger result for agents.

Since the maximum regret is publicly known, agents can now know for certain when a
better e-Nash equilibrium has been found. This can potentially be much faster than the ERT
and ALERT approach (which requires obtaining a probabilistic bound), and also allows us
to use a greedy approach when picking a new e-Nash equilibrium. This approach is different
enough that our proof does not follow directly from Germano and Lugosi’s work [16].

The second problem with ERT and ALERT is that they choose new strategies naively,
i.e. uniformly at random. In contrast, FRAME allows an agent, with some probability,
to consult an ezpert, which returns a possible new strategy. Any expert will work, even
one who makes only useless suggestions. If the expert is able to find new strategies that
lead to better e-Nash equilibria, then the agent can take advantage of this to greatly speed
up convergence. However, part of the goal of FRAME is that even with useless experts,
convergence is still guaranteed.

The FRAME algorithm for agent ¢ is shown in Algorithm 1. We use the following
notation in our algorithm: ¢/ (X) denotes a value picked uniformly at random from the set
X, ¢;(+) is the expert and B(x,d) is a bounded search region centered at x with minimum
radius d > 0.

The FRAME algorithm, with respect to agent i, works as follows. At time t = 0, agent ¢
chooses a strategy ¢! uniformly at random from ;. At any subsequent time ¢t > 0, FRAME
can consult the provided expert, (¢;(-)), to obtain a new strategy. Each agent independently
consults ¢;(-) with a provided probability of p;. If consulted, the expert returns a possible



strategy ﬂf“. To provide protection against poor experts, FRAME checks to see if ﬂf“
is inside the region B(of,d(rt)).3 If ﬁf“ is not, or if the expert was not consulted, ﬂf“ is
chosen uniformly at random from the bounded search region, B(c!,d(r")). (This may be
thought of as consulting the Naive Fxpert, which is an expert that picks strategies uniformly
at random.) Agent i then calculates 7(5*1);. If r(B*1) < r(o!), then ottt = g+l
otherwise, o'*! = o!. To avoid the off chance of getting stuck at a locally optimal joint
strategy, each agent chooses an alternative strategy Tf“ uniformly at random from ;. If
the regret at 7¢*! is less than half the current regret, then with a given probability 7, the
game resets to 7'T!. (Any constant fraction less than one will work; one half was chosen
for simplicity.) Resetting the joint strategy to 7 just means that 7 becomes the new joint
Strategy.4
This process repeats until the regret is zero.

3.2 Theoretical Properties

In this section, we discuss the theoretical properties of FRAME. In particular, we prove
that FRAME is guaranteed to converge to the set of Nash equilibria. To show convergence,
we show that the limit of the sequence of regret of the agents, all using FRAME; is 0, since
0 regret is the same thing as a Nash equilibrium. Formally, if agents start off with a joint
strategy o then for the infinite sequence of regret, (r(c°))%,, we must show that
lim 7t (c?) = 0. (19)
t—o0
We start by examining the case where n = 0, i.e. the game never resets, for which case
we will derive the more relaxed condition,
tlim rt(0%) = r* < r(d?). (20)
—00

This condition lays the foundation for one of the main propositions regarding the cor-
rectness of FRAME.

Proposition 1 Let o™ be the limit of the joint strategies of agents all using FRAME when
n =20, ie.

lim ¢! = . (21)

t—o0

Then one of the following two conditions must hold:
1. 7 =0, i.e. o™ is a Nash equilibrium

2. v > 0 and the agent with the highest regret at o is not unique. In this situation

o> is called a critical strategy.’

Proof:  This is proved in Section 3.3. O

3. Any function d() may be used so long as d(z) > 0, for > 0.

4. As will be discussed later, the problem with resetting strategies is that it causes random changes in
agents’ utilities. Therefore, if possible, resetting should be avoided.

5. Formally, we define a joint strategy o to be a critical strategy if r(c) > 0 and o ¢ N. Although this is
not a standard term it is related to the idea of a critical point in multivariate calculus.



Algorithm 1 FRAME;(p;, 0, €(-), d())

Require: 0 <p; <1,0<n<1,d(e) >0,Ve >0

o =U(%)
//Let [ be a temporary strategy.
fort=0,1,... do

z; =U([0,1])

// With probability p, consult the expert
if z; < p; then
ﬁf“ is the strategy returned by ¢;(-)
// If B! s outside of bounded region then must

// choose a new strategy at random
if 57! ¢ B(o},d(r(c"))) then

T =DPpi
end if
end if

//Otherwise, choose a random strategy
if x; > p; then
B =U(B(o},d(r(a"))))
end if
T = Z/{(EZ)
// If new regret is less than current regret, then

// update current regret and use new joint strategy
if r(B1) < r(o?) then

ot = gt
else

ol — ot
end if
z =U([0,1])

//1f the regret of 7 is less than half the current regret,
//with probability 7, the joint strategy will reset to 7
if z <nand r(r) <r(c!)/2 then
ot —
end if
end for

10



To avoid the second condition in Proposition 1, it is necessary to be able to jump to
a completely new joint strategy. This can be done by having n > 0. In this case, we can
achieve the following, stronger result:

Proposition 2 Ifn > 0, then

lim rt(c%) = 0. (22)
t—o0
Proof:  This is proved in Section 3.4. U

As will be shown, the problem with having n > 0 is that the joint strategy may repeatedly
jump to a completely new joint strategy. This can cause chaotic game play and is why we
can only guarantee convergence to the set of Nash equilibria, as opposed to convergence to
a specific Nash equilibrium. This can result in continually random changes in the utilities
for the agents. Obviously there is no way to tell in advance if ¢ is a critical strategy, but
our experimental results chapter shows that this case is rare. Hence, we were able to let
n = 0 for all our experiments and rely solely on Proposition 1 for our correctness.%

3.2.1 EXAMPLE

Agent 2
a1 a2
Agent 1 911 | =6 —€ 0,0
a1,2 0, 0 1, 1

Figure 3: A game with a locally optimal and critical joint strategy.

To understand the two conditions in Proposition 1, consider the game in Figure 3.
If we use FRAME with n = 0, this game has two possible outcomes. The first is that
> ={(0,1),(0,1)}. In words, this means that the game has converged to the joint strategy
(a1,2,a2,2) which is the game’s only Nash equilibrium. This outcome falls under the first
condition of Proposition 1.
The second possible outcome is that > = {(1,0), (1,0)} or the joint strategy (a1,1,a2,1)-
Why is this outcome possible? Consider the initial starting strategy o9 = {(3,1), (% %)}
For og, agent 1’s regret as a function of agent 2’s strategy is’

1—0’2(@21) 60’2(&2 1)

r1((o1,02)) = (1 —o2(az1)) — ( 5 ) 5 AN
1 o9(azy) | eoa(azn)
“2 T2 T (23)

By symmetry of the game, agent 2 has an equivalent regret function. The importance of
this function is that as o2(ag 1) decreases, agent 1’s regret will increase. Hence, as o moves
from {(3,3),(3.3)} to {(1,0),(1,0)}, the agent’s regret will actually increase (at least for

6. Although having 7 > 0 does not make a difference in runtime asymptotically, in practice, having to
randomly select a joint strategy and compare it every turn is costly.
7. Note that agent 1’s regret is equal to the maximum utility it could have obtained: in this case 1—o2(a2,1))

1-09(a2,1) _ €o2(az,1)
5 .

minus the utility it did obtain 5

11



a while). Since FRAME only allows new joint strategies to be adopted if they decrease the
overall regret, then if o9 = {(3,1),(3,3)}, FRAME will actually not be able to achieve
convergence to the Nash equilibrium. Instead FRAME will converge to the joint strategy
{(1,0), (1,0)}, since that will decrease the overall regret.

Once in the region of {(1,0),(1,0)}, FRAME will not be able to escape. Hence,
{(1,0),(1,0)} is a locally optimal joint strategy. It also happens to be a critical strat-
egy since r1({(1,0),(1,0)}) = € = r2({(1,0),(1,0)}). Therefore this outcome is covered
by the second condition in Proposition 1. This is obviously not a proof that FRAME will
always result in one of the two conditions in Proposition 1. However, it does give an idea
of how those conditions can arise. To avoid the second condition, it would be necessary
to somehow be able to jump from a joint strategy in the region around o = {(1,0),(1,0)}
to a joint strategy in the region around o = {(0,1),(0,1)}. This is why Proposition 2 is
required.

3.3 Proof of Proposition 1

In order to prove Proposition 1, we start by proving the following two lemmas.

Lemma 1 Consider the joint strategy o. Let o} € BR;(0;). Assuming that o; ¢ BR;(0;),
consider the line segment | from o; to o] such that

I(A)=0;+Ap, 0< A<, (24)

where p = o} — 0;.
Then for 0 <z <1, u;(I(x),0-;) > ui(oi,0-;) and r;(l(x),0-;) < ri(oi,0_;).

Proof: We first write out u; as

(03, 0-4) Z Z P(ailo;)P(a—ilo—i)ui(a;, a_;). (25)

a; Qa—j

The total differential, du;, of equation 25 is

ou; ou;
d’U/i = mdgz(az 1) +. mdgz(a i, A |) (26)
= Vu; < dO'i(CLLl), s 7d0i(ai,‘Ai|) : (27)

If we are only interested in the total differential along [ then we can simplify equation 27 to
du; = sJu; - pdA. (28)

Since Equation 25 is just a summation of linear terms, each of the partial derivatives is
constant, and therefore Yyu; is also a constant. Therefore, the rate of change is constant
along [ and must be increasing. Since the utility is increasing the regret must be decreasing.

0

12



Lemma 2 For a given e-Nash equilibrium o, let f-(c®) : RNAL — R be the change in
regret from moving from the strateqy o to the new strategy oc°°, i.e.,

fo(0®) =1r(0) —r(c™). (29)

If there is some strategy o’ such that f,(c') > 0 and |0’ — o| < d(€), then there exists some
region Y C X such that
PU(B(o,d(e))) €Y) > 0, (30)

and furthermore, for all " €Y, f,(c") > 0. In words, if there is at least one strategy,
o', within a bounded region around o which has less regret than o, then there is a positive
probability of picking a strategy uniformly at random from that bounded region that has
regret less than o. Furthermore, this region includes o’ .

Proof:  This proof is left for Appendix A. O

Using these two lemmas, we can prove the following proposition.

Proposition 3 For any non-critical e-Nash equilibrium o, the region B(o,d(€)) contains
a region S, such that P(U(B(o,d(¢))) € S) > 0 and for all ' € S, r(c') <e.
Proof:  Since o is a non-critical strategy, there exists an unique agent i such that r;(o) =
r(o) = e. Consider agent i’s strategy o; versus its opponents’ joint strategy o_;. For o_;,
agent ¢ has a best response strategy o € BR;(0_;) such that u;(c},0_;) > u;(0;,0-;). Let
[ be a line segment from o; to of. Note [[| > 0 since o) # ;. When we adjust agent i’s
policy, by some amount A(o;), along [ towards o, we decrease i’s regret using Lemma 1.

However, at the same time we may increase another agent’s regret. In the worst case,
suppose that agent j has the second largest regret, r;, and its increase, v, with respect to
A(o;), is the largest among all agents. Since we want to decrease the overall amount of
regret, we want to choose some A(o;) such that 7; +yA(0;) < 7. Set

T — T‘j

! (31)

since this guarantees that A(o;) < d(€). Now r(o; + A(0;),0-;) < €, that is we have found
a better e-Nash equilibrium. By Lemma 2, P(r(U(B(o,d(€)))) < r(o)) > 0. In words, this
means that a joint strategy picked uniformly at random from the region B(o,d(€)) has a
positive probability of having less regret than o. O

A(o;) = min[d(e),

We are now ready to prove Proposition 1.

Proof: We start by showing that for all non-critical joint strategies, there is always a
new joint strategy close by which is closer to being an equilibrium. By close by, we mean
within some bounded region centered on the current joint strategy.® Proposition 3 shows
that such joint strategies do exist and that FRAME has a positive probability of finding
them.

Now suppose that agents play a repeated game for an infinite number of turns using
FRAME. Agents will move to a new joint strategy if it decreases the overall regret. There-
fore, if for some subsequence, @ = {qi,...}, of all turns, the sequence r{ converges to a
specific value, say r°°, then the sequence of regret for all turns must be at most r°°.

8. In our code, this bounded region is denoted by B(c!,d(r(c"))). In our implementation we used the
bounded region of a Loo-ball D (0}, d(r(c"))), which can be thought of as a hyper-cube centered around
o} with width 2d(r(c")).
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Every turn there is a (1—p.)™ > 0 chance of all agents picking a new strategy at random.
Therefore, let @@ be the infinite subsequence of turns where all agents update their strategies
at random.

We now prove Proposition 1 by contradiction. Suppose that > > 0 and ¢*° is not a
critical strategy. Now consider some finite point in time, ¢t — 1, where agent 7 has the largest
regret with respect to o'~!'. Let us assume the worst case, where agent j has both the
second largest regret and r;’s rate of increase with respect to af-_l, v, is the largest among
all agents. (If the agent is not unique then j may be any of them.) Define

Dy(o"™ ) = ri(0"h) = ri(of + Aloy), 051 — &, (32)

for some small £ > 0, where

t—l) t—l)

r(o —rj(o

2y

A(o;) = min |d(r(c'™1)), (33)
By Proposition 3, at time ¢, there is a positive probability of FRAME being able to reduce
the overall regret by at least D,(c?~!) versus the regret at time ¢t — 1. We would like to
be able to say something about the behaviour of D,(c') as ¢ approaches infinity. While
in general, we would expect D,(c') to be decreasing, unfortunately it is not necessarily a
monotonically decreasing function. Furthermore, even if ¢ is not a critical strategy, it is
possible that at some finite time ¢, o might be one. (This is possible since critical strategies
may include non-locally optimal strategies or locally optimal strategies from FRAME can
still escape from.) Hence, D,(c') may at times even be 0. However, there must exist some
time T after which no critical strategy is encountered (since the game is approaching a
non-critical strategy). We thus define

Diye(0) = inf{D,(c")|t € Q,t > T}, (34)

where inf or infimum is the greatest lower bound. Note that d;, (1) > 0.
Now consider the actual decreases in regret given by

Dy(c'7 L 0ty = r(ot) — r(at). (35)

We know that lim;_, Da(at_l,at) = 0, and therefore there exists a point in time T € Q)
greater than or equal to T such that

V' > T, Do(o?, 0" ) < 6ins(0). (36)

By Proposition 3, for all ¢ > T there exists a positive probability of finding a new joint
strategy that reduces the overall regret by at least di (o). Therefore this must happen once
which is a contradiction of Equation 36. Therefore 0> cannot be a critical strategy and
Proposition 1 is proven. ]
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3.4 Proof of Proposition 2

If agents get stuck in a locally optimal region, FRAME will have to jump to a completely
different region of the strategy space. A key part of Proposition 2 is Lemma 3, which
says that if FRAME does pick a joint strategy uniformly at random from all possible joint
strategies, there is a positive probability of finding a strategy closer to equilibrium.

Lemma 3 Given o such that r(c) > 0, there is a positive probability of picking a joint
strategy o' € ¥ uniformly at random such that r(c’) < r(o)/2.

Proof:  This is proved in Appendix A. O

Thus the proof for Proposition 2 will require showing that by picking a joint strategy
uniformly at random from all possible strategies enough times, FRAME will never get stuck
in a locally optimal region.

Proof: = We now consider the case where n > 0. It should be noted that with n > 0, new
joint strategies can now come from Y. However, it is still the case that these joint strategies
will be picked only if they decrease the overall regret. Hence, cases where convergence was
achieved when 1 = 0 will still achieve convergence when 1 > 0. The difference is that we
can now deal with cases where the limiting strategy is a critical strategy.

Suppose that when 1 = 0, the limiting strategy is indeed a critical one. (In this case
FRAME would be unable to achieve convergence.) Let this strategy be 0> and the corre-
sponding regret 7> > 0. Now set 77 to any value such that n > 0. In this case, FRAME
now choose a new joint strategy from all possible joint strategies. The trick is picking a
new strategy such that FRAME is no longer stuck (i.e. the limiting strategy is still o).
As previously mentioned, there is no way to know in advance if 0 is a critical strategy
or what ¢ will be; hence we must assume the worst case that, ¢°° is indeed a critical
strategy. However, since we do not have know what ¢°° will be, there is no way of picking
a single new joint strategy such that we guarantee FRAME will not be stuck at o*°.

Instead we will use an infinite sequence ol = {O’tll Lotz .} such that, no matter what
o actually is, we can guarantee that FRAME will not get stuck. One possibility is a series
of such that r(c%+1) < r(¢%)/2. That way, no matter what o is, there exists some time
j such that for all i > j, r(c%) < r(c>). Hence ol will not get stuck at o>°.

To prove that o can exist, we must show that given any o there is a positive probability
of finding ¢’ € 3 such that r(¢’) < r(c)/2. This is done using Lemma 3. By setting 1 > 0,
we guarantee that FRAME is able to make ol a subsequence of o.

Therefore, if n > 0, ™, if it exists, cannot be a critical strategy and we have convergence
to the set of Nash equilibria. O

It is important to note that throughout all of these proofs, any iteration of a game where
agents consult an expert were explicitly ignored. Thus, suggestions made by experts have
no impact on the correctness of FRAME.

3.5 FRAME Experimental Results

In this section we discuss our findings from a series of experiments using FRAME. We first
describe our experimental setup, including which experts were chosen and why, as well as
which games were used in the experiments. We then report our findings, and illustrate that
FRAME is a practical learning algorithm.
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3.5.1 EXPERTS

While any expert will work in theory, ones that make gradual adjustments to the strategies
of the agents are considered to be better, since it is easier to observe their effect. In
our experiments we used three such experts; the Hart and Mas-Colell algorithm, logistic
fictitious play and Win or Learn Fast. These experts were chosen because all of them work
by making gradual adjustments in strategies. Furthermore, they represent the three basic
approaches to multiagent learning. Given the fundamental difference between these experts,
it is not surprising that each of them has its own area of expertise, or types of games it
is best suited for. By experimenting using these different areas of expertise we are able to
clearly contrast these experts.

Hart and Mas-Colell Algorithm:

The Hart and Mas-Colell algorithm (HMC) is able to achieve an empirical frequency
convergence to the set of correlated equilibria for all games [19]. To calculate an agent’s
strategy for time ¢t + 1, HMC examines the time segment 7" = 0,...,1. Supposing that at
time ¢ agent 7 had played action a}, HMC calculates the average reward for playing action
a; throughout the time segment 1. This average utility is compared against the average
utility that agent i could have got if every time agent ¢ played action a;, it had instead
played a specific different action, say af. (This assumes that agent i’s opponents’ strategies
remained unchanged.) The difference between these two average utilities is called R'(a;,a}).
(If the difference is negative, R'(a;,a’) is set to 0.) Thus, at time ¢ + 1,

7

t+1

g;

n— Lrtat a,
[ai] - MRZ( 1) Z) (37)

and
t+1
i

[af] =1 )" oit'(a}). (38)

a ;éa§

g

We let = |A;]. If agents are playing strategies, a! is selected according to o?.

Logistic Fictitious Play Logistic fictitious play (LFP) is a variant on fictitious play [14].
LFP is able to achieve period-by-period convergence in 2x2 games as well as a few other
games. An action is played with a probability proportional to the exponential estimate of
its expected utility. Specifically,

1/ N ui(ai,ol ;)

e, P’
7 1

U?l(Ut—i)[ai] =

(39)

The parameter A is a smoothness factor.

Win or Learn Fast: Win or Learn Fast (WoLF) is a type of gradient ascent algo-
rithm [5]. Gradient ascent algorithms use the gradient in an agent’s utility space to help
find the best direction to update an agent’s strategy. At the same time, WoLF compares the
current expected utility for an agent’s strategy versus the expected utility from the average
strategy. If the expected utility for the current strategy is higher, the agent is “winning”
otherwise it is “losing”. WoLF trick is to adjust an agent’s strategy faster when the agent
is losing.

16



Agent 2 Agent 2

a2 a2 a1 G232 G423

Agent 1 911 [ 105 [ 0.0 a1 [0,0 1,0 Jo, 1
ais | 0,0 | 05,1 Agent 1 a3 [ 0,1 [0,0 [1,0

ais [1,0 [0,1 ]0,0

Figure 4: Battle of the Sexes
Figure 5: Shapley’s Game

Agent 2 Agent 2
az.1 a22 az.1 a22
Agent 1 aip [1,1,0 10,0,0 1,0,1 [0,1,1
aip [0,1,1 | 1,0,1 0,0,0 | 1,1,0
Agent 3 - a3 Agent 3 - a3

Figure 6: 3-Player Matching Pennies: agent 1 chooses the row, agent 2
chooses the column, and agent 3 chooses the matrix

3.6 Games

We ran experiments on the games shown in Figures 4 through 6. For each of these games,
we ran 1000 trials. While the starting strategies have a definite impact on the convergence
rates and possibly on the relative performance of each of the experts, to avoid an overload
in information, we examined only one starting strategy for each game. Since only a small
value for 1 — p was needed to obtain a high degree of randomization, results are only shown
for p = 0.75,0.95 and 0.98. Where ever possible, the parameters for each expert were based
on the existing literature. Convergence was measured to 2 decimal places.

All results are shown in histogram format. For each run, our data was divided up into
20 intervals. For example, if for some run, the fastest convergence time was 10 iterations
and the slowest was 110, then the interval size for that run’s histogram would be 5. Thus,
the x-axis in each of our graphs is the convergence time divided up into intervals and the
y-axis the percentage of trials that fell into each interval.

For each of these games, given the starting strategies and the experts used, there is no
risk of running into a locally optimal joint strategy or a plateau. Thus, for these games, we
were able to set n = 0 and have FRAME’s correctness rest solely on Proposition 1.

We examine each of the games in turn.

3.6.1 BATTLE OF THE SEXES
Battle of the Sexes (BoS) has 3 Nash equilibria;

21,12

{((1’ 0)’ (0’ 1))7 ((07 1)’ (0’ 1))’ ((gv g)v (gv g))}

Different learning algorithms can have a bias towards one or two of the Nash equilibria
(usually either the pure or mixed equilibria). Thus, we chose this game because it balances
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Figure 7: Convergence rates for BoS using a purely random learning algorithm.

a simple joint action set with a complex set of Nash equilibria. We used a starting strategy
of 0¥ = {(%7 %)7 (%7 %)}

As a reference point, we first had both agents only consulting the Naive Expert. The
results are shown in Figure 7. The convergence rates for ALERT on BoS would be off the
charts compared to these results (ALERT has a fixed runtime independent of any parameters
of the game). Thus, we have already shown that FRAME can be an effective method for
learning. However, with the proper use of experts, we can do even better.

The first expert we examined was LFP with a parameter of A = 0.5. The results are
shown in Figure 8. If p, = 1, it would take around 160,000 iterations for convergence.
However, when p. = 0.98 the convergence rate improves significantly. This shows that
occasionally consulting the Naive Expert not only provides theoretical guarantees, it can
also be practical.

The next expert we used was WoLF, with parameters §,, = W{)H and &; = 26,,. The
results are shown in Figure 9. As shown, WoLF converges very quickly for BoS. In general,
however, for such a small game, there is not much difference between a randomized approach
and WoLLF. The exception is when FRAME forces WoLLF' to converge to an equilibrium it
would not normally converge to. In the case of BoS, by itself, WoLLF would never converge
to the mixed equilibrium. Hence, when FRAME forces WoLF to do so, convergence takes
much longer. This explains why the convergence rate decreases so much for p, = 0.95.
When p. = 0.98, there are too few random jumps for FRAME to force WoLF to converge
to the mixed equilibrium.

Finally, we used HMC with a parameter of p = 2. The results are shown in Figure 10.
Like WoLF, HMC is able to achieve convergence quickly. Thus, as expected, as p. — 1, the
convergence rate improves.

3.6.2 SHAPLEY’S GAME

Shapley’s Game, shown in Figure 5, is a classic game because it was the first game in which
fictitious play was shown to not converge in any sense. It is still regarded as a hard game
for learning algorithms, with more recent algorithms such as WoLF still unable to achieve

18



0.14

o
o
Y

Percentage
o
2
Percentage

0.08

0.06
0.04
0.02
0
0 500 1000 1500 2000 2500 3000 0 05 1 15 2 25 3
Iterations Iterations X 10‘
P =98
0.2 T
0.8 ]
0.16 b

o

e

~
L

o
o

Percentage

15
Iterations x10°

N
N
2
w

Figure 8: Convergence rates for BoS using FRAME with LFP. Note the difference in scale.
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Figure 9: Convergence rates for BoS using FRAME with WoLF.

convergence. However, LFP, given the right value for A\, converges very quickly. Shapley’s
game has an unique Nash equilibrium of {(%, %, %), (%, %, %)}

Again, for reference, we first show, in Figure 11, the results for learning using a purely
random learning algorithm.

The results for LEP using a value of A = 0.5 are shown in Figure 12. Since LFP converges
very quickly for Shapley’s game, as p, increases we could expect to see faster convergence
times, which is exactly what happens.

The results for WoLF, using 6,, = 1/(100+¢) and §; = 39,,, are shown in Figure 13. Note
the difference in scale and that data is presented up to the 98" percentile. Since WoLF does
not converge for Shapley’s Game, as p. increases, we would expect to see slower convergence
rates. This is indeed what happens. More importantly, though, is that as p. approaches
1, while the convergence rates may increase, we are still achieving convergence. This is an
example of FRAME being able to deal with an expert poorly suited for a particular game.

Finally, in Figure 14, we present the results for Shapley’s Game using HMC as the expert.
Although HMC does not achieve convergence by itself, it is able to achieve convergence to
the set of correlated equilibria. As p. increases, there is no major change in the rate
of convergence. This suggests that HMC is no better but also no worse than a purely
randomized approach to Shapley’s Game.
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3.6.3 3-PLAYER MATCHING PENNIES

3-player Matching Pennies, as shown in Figure 6, is another game which can be very diffi-
cult to achieve convergence in. However, unlike Shapley’s game, WoLF is able to achieve
convergence while LFP is not.
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Figure 12: Convergence rates for Shapley’s Game using FRAME with LFP. Note the dif-
ference in scale.

The first expert we used was LFP. Unlike with Shapley’s Game, by itself LFP cannot
achieve convergence in 3-Player Matching Pennies. As a result, the more an agent consults
LFP, the slower convergence should be. However, we should still be seeing convergence.
The results shown in Figure 15 confirm these expectations.

The convergence rates for WoLLF' are shown in Figure 17. Since WoLLF' converges quickly
in 3-Player Matching Pennies, we would expect to see faster convergence rates. This is what
happens, which shows that a poor expert for one game may actually be an excellent expert
in another. This is a strong argument in favour of exploring many different experts.

The results for 3-Player Matching Pennies using HMC are shown in Figure 18. We
see that, although HMC is not as well suited for 3-player Matching Pennies as it was for
Shapley’s game, it is still able to perform decently well. This is reflected in the moderate
decrease in convergence rates as p. increases.

4. Adaptive-FRAME

In the previous section, we showed the experimental results for FRAME. These results
confirmed that FRAME is able to balance theoretical guarantees and practical concerns.
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However, FRAME is limited by allowing agents to only consult one expert. Since different
experts are better suited for different games, this limits the flexibility of FRAME.

The solution is to allow agents to consult multiple experts. The naive way of doing this
is to have agents consult each expert with an equal probability; we call this approach the
Naive Experts Algorithm (NEA). However, for a given game, if one expert is providing better
strategies than another expert, consulting the first expert more would improve convergence
rates. Thus, we would like some sort of an adaptive approach to consulting agents.

In order to do so, we have to define some metric for comparing the performance of
experts. Based on this metric, we will have to develop some adaptive approach to consulting
the experts. It turns out that there are several possible metrics and adaptive approaches.
This section is concerned with examining different metrics and approaches; these include
existing methods as well as ones designed specifically for FRAME.

4.1 An Adaptive Approach

We generalize FRAME in two ways: first, instead of one expert, each agent has a set of
experts E; = {e;o, ..., ei7‘ei|} to consult.(For simplicity, e; o is always the Naive Expert which
suggests a strategy picked uniformly at random from a bounded region.) Since different
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Figure 15: Convergence rates for 3-Player Matching Pennies using a purely random learning
algorithm.

experts are better suited for different games, this will allow an agent more flexibility. With
slight abuse of notation, we define e; to be some specific but undefined expert for agent 1.
Expert e; is consulted with probability p., and returns a suggested strategy S, .
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Secondly, we allow the probabilities of consulting each expert to vary over time, that
is we generalize p., to péL As a result we are no longer required to decide on and fix the
probabilities in advance. We are now able to tune the probabilities to best suit the current
game. The most practical way of doing this is to adjust the probabilities while playing the
game, since this allows us to deal with new and unknown games. Algorithms that allow
us to adjust the probabilities of consulting different experts during game play are called
experts algorithms [1]. Agent i’s experts algorithm is denoted by a; and p; is called &’s
policy.

The resulting algorithm, adaptive-FRAME, is shown in Algorithm 2. For correctness,
we only require that

[ee]
przi?o = 00. (40)
t=1

In words this means that the Naive Expert is consulted infinitely often. As long as Equation
40 holds, the correctness for adaptive-FRAME follows directly from Propositions 1 and 2.
If Equation 40 does not hold, then by the Borel-Cantelli Lemma, there will only be a
finite number of turns where all agents consult the Naive Expert. This would violate the
conditions in Proposition 1.
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In practice, this condition does not have to hold. In particular, our experiments were
conducted using experts algorithms which did not necessarily satisfy Equation 40. If con-
vergence rates are fast enough then Equation 40 can be relaxed. Hence, it is more of a
theoretical condition than a practical one. However, to maintain theoretical correctness of
adaptive-FRAME we could set a maximum rate of decay of consulting the Naive Expert,
ie.,

P, = max{g(t),pl, ,} (41)

for any g(t) such that Y52 g(t) = oo (for example g(t) = 1/(t%?)), and renormalize the
other probabilities.

4.2 Experts Algorithms

Besides Hedge and SEA, we used two other experts algorithms in our experiments. The
Naive FExperts Algorithm, which chooses each expert with an equal probability, was used as
a basis of comparison. We also developed an experts algorithm, Logistic Expected Regret
Reduction Mazimization (LERRM), specifically for use with adaptive-FRAME in the hopes
that it could out perform the general purpose experts algorithms.
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4.2.1 HEDGE

The first experts algorithm, Hedge, was created by Auer et al [1]. Here we present the
version of Hedge given by Freund and Schapire [13]. Hedge starts by assigning a “weight”,
wéi, to each expert e; and then consults an expert with a probability equal to that expert’s
weight proportional to all of the weights. At time t, every expert is asked for a suggested
strategy even though only one of those strategies is used in the end. Each expert must
then calculate the regret its suggested strategy would have obtained had that strategy been
used. This regret is denoted by réL At time t 4+ 1, each expert’s weight is decayed by a
factor, ¢ < 1, raised to réi. Thus, as time proceeds, experts who suggest strategies that
would have incurred a high regret are consulted less and less often.

4.2.2 STRATEGIC EXPERTS ALGORITHM

The second experts algorithm we used is by Pucci de Farias and Megiddo [10]. Their
algorithm, Strategic Experts Algorithm (SEA), differs in two respects. First, once an expert
is picked, it is used for a number of consecutive rounds, instead of just one. Secondly, an
expert is judged only by how it actually does, as opposed to how it could have done when
it was not being consulted.
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Algorithm 2 adaptive-FRAME; (&;(-), E;, d(), n)
fort=0,1,... do
° pf =ae;(-) is the probability distribution over the experts E; for agent i at time ¢
° ﬁf“ is the strategy returned by consulting e; ;(-), where ¢; ; was determined according
to pfj
if /7! is not in the bounded region B(o?t,d(r(c?))) then
e 3! is the strategy picked uniformly from B(a?,d(r(ct))))

end if

if the regret of 3 is less than the regret of o then
gttl = g+l

else
ol — ot

end if

e 7; is strategy picked uniformly at random from U(%;)
if the regret of 7 is less than half the regret of ¢! then
e with probability 7, set o't!
end if
end for

=T

The main difference of SEA compared to Hedge is that a new expert to consult is not
chosen every turn. Instead, when expert e; is chosen, it is then consulted for a period of
Ne, turns. Initially N., = 1 but every time expert e; is consulted N, is increased by 1.
This means that the more often expert e; is chosen, the longer it will be consulted for.
The other difference between Hedge and SEA is that SEA measures the performance of
experts is based on measuring utility, not regret. Specifically, M., is used to denote the
“average” utility that expert e;’s strategies have obtained. When choosing a new expert to
consult at time ¢, with a probability of 1/t, SEA chooses the expert with the highest Mk,
value. Otherwise an expert is chosen at random. Thus, as time goes on, the expert with
the highest average utility is consulted more and more often.

4.2.3 LogisTic EXPECTED REGRET REDUCTION MAXIMIZATION

The final experts algorithm we used was one we designed specifically for use with adaptive-
FRAME. Logistic Expected Regret Reduction Maximization (LERRM) is inspired by LFP [14].
The metric LERRM uses to measure the performance of an expert is the Expected Regret
Reduction (ERR). At time 7', for agent i, expert e;’s ERR is defined as,

T—1

i—o (ri(BY) — ma(BLFY, B1))

ERR(e;)] = = . (42)

ERR is a measurement of how much an expert’s suggested strategies could have, or did,
reduce an agent’s regret. Specifically, at time T, assuming that all agents other than agent
i played the same strategies for ¢ = 0 to ¢ = T, ERR measures the average reduction in
agent ¢’s regret if agent ¢ had always consulted expert e;.
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ERR is a better measure of what we are trying to achieve in adaptive-FRAME than
an expert’s regret or actual utility. Since we are interested in trying to reduce regret, it
makes sense to actually measure the ability of each expert to do that. It should be noted
that ERR is actually a general purpose measure for multiagent problems and can be used
in many situations besides adaptive-FRAME.

Example: To demonstrate how ERR is calculated, consider the following example.
Suppose that two agents, both using adaptive-FRAME, are playing the repeated game of
Battle of the Sexes as shown in Figure 19.

Agent 2
az,1 a2,2
1,05 | 0,0

Agent 1 1,1
ai,2 0, 0 0.5, 1

Figure 19: An example for calculating ERR

Suppose that agent 1 has two possible experts to consult each turn, {e;,e;2}. We
wish to calculate the ERR value for both of these experts at time ¢ = 3. Table 1 shows the
suggested strategies by both experts over the time £ = 0 to ¢ = 3 as well as which expert
agent 1 actually consulted each turn. Following adaptive-FRAME, both agents choose their
initial strategies uniformly at random instead of consulting an expert. Therefore, 52”, is
not defined.

| t [0 [ 1 [ 2 [ 3 |
ﬁ%l,l - (170) (1,0) (1,0)
Be. ., - 1 (0.75,0.25) | (0.8,0.2) | (0.7,0.3)
Expert consulted - €11 er1 €10
B (LO) | (10) (1,0) | (0.7,0.3)

Table 1: An example of calculating ERR continued

Suppose that agent 2’s strategy over the same period is given by Table 2.

(et [ 2 [ 3 | 4 |
| 5] (0,1) ] (0.1,0.9) | (0.5,0.5) | (0.6,0.4) |

Table 2: An example of calculating ERR continued

We first calculate expert e; 1’s ERR. It does not matter that expert e;; was not always
consulted. What we are interested in is what would have happened if expert e;; was
always consulted, assuming that this would not have changed any of agent 2’s strategies.
To calculate expert e; 1’s ERR, we start by noting that at time ¢ = 0, agent 1’s regret was
0.5. At time ¢ = 1, if agent 1 had gone with the strategy suggested by expert e;; (which
it actually did), agent 1’s regret would have become 0.35. Thus by consulting expert e 1
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for o}, agent 1 would have reduced its regret by 0.15. Similarly, by consulting expert e1,1
for o7, agent 1 would have reduced its regret by 0.35 since 521,1 was an optimal strategy.
Finally, the strategy 53171 would have reduced agent 1’s regret by 0 since both 3? and ﬂgm
were optimal strategies. Thus we can calculate expert e; 1’s ERR as

0.154+0.354+0

ERR(e1 ;)3 = —s
1
6

Through similar reasoning, we can show that ERR(e1 2); = 0.1225.

If ERR was a perfect measure of an expert’s ability to reduce regret, it would make sense
to simply consult the agent with the highest ERR. However, at any given time, ERR is only
an estimation. Hence, it might be that the agent with the highest ERR is not actually the
optimal expert to consult. Furthermore, we want to ensure that there is always a positive
probability of consulting the naive expert. Thus, we would like to use ERR to determine
some probability of consulting each expert. This is exactly what LERRM does.

. e%ERR(ei)g
LERRM (e;); = TERAE) (43)
ZE%EEZ‘ €A B

As in LFP, X\ is a measure of smoothness. Thus LERRM can serve as a balance between
using the expert with the highest ERR and considering other experts.

Example: Continuing the example for calculating ERR, we can use these values for
LERRM. Supposing that A = 1, at ¢ = 4, LERRM will consult expert e; ; with a probability
of .51104 and expert e; 2 with a probability of .48896.

4.3 Experimental Setup

The games used in the experiments were Battle of the Sexes (Figure 4), Shapley’s Game
(Figure 5) and 3-player Chicken (Figure 20). These games were chosen to best illustrate the
adaptive aspect of adaptive-FRAME. For each of these games, there are obvious optimal
experts. As shown in Table 3, WoLF is the best expert for BoS, LFP is the best expert for
Shapley’s game and HMC is the best expert for 3-player Chicken (shown in Figure 20). Thus
the performance of the different experts algorithms in being able to determine the optimal
expert should be easy to measure. As well, Shapley’s Game and 3-player Chicken are hard
games to learn, so these results will help to reinforce the practicality of adaptive-FRAME.

The same experts were used in testing adaptive-FRAME that were used for testing
FRAME. All experts were run with the same parameters used in testing FRAME. For
experts algorithms, we used NEA as a basis for comparison. We used all three of the
experts algorithms mentioned in the previous section; Hedge, SEA and LERRM. LERRM
was run with A = 0.00005 and Hedge was run with 8 = 0.00005. These values were chosen
experimentally.

Since adaptive-FRAME is a random process, there will always be a few exceptionally
long runs. These runs are not overly representative of the adaptive-FRAME process. Fur-
thermore, showing these results in graphs often forces a loss of detail in the important
regions. Hence, when necessary, results are shown for the 98" percentile.
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Agent 2 Agent 2

as 1 a2 a2,1 a2
Agent 1 ain | 0.54, 0.54, 0.54 0.54, 1, 0.54 0.54,0.54,1 0, 0.46, 0.46
ai 1, 0.54, 0.54 0.46, 0.46,0 0.46,0,0.46 0.46, 0.46, 0
Agent 3 - a3 Agent 3 - a3

Figure 20: 3-player Chicken: agent 1 chooses the row, agent 2 chooses the column, and
agent 3 chooses the matrix

Game Number of Iterations
to Convergence

LFP | WoLF | HMC (average)
BoS DNC | 3509 NT
Shapley’s Game 14 DNC NT
3-player Chicken | DNC 64 < 10

Table 3: Convergence rates for each expert without the use of FRAME.

For comparison purposes we first tested each expert on its own without the use of
FRAME. These convergence rates are presented in Table 3.7

4.4 Battle of the Sexes

BoS was tested using WoLF and LFP as experts. Both WoLF and the Naive Expert do
reasonably well by themselves, as shown in Table 3 and Figure 9, respectively. However,
as shown in Table 3, LFP does not achieve convergence at a practical rate. The results in
Figure 21 show that all of the experts algorithms are able to outperform the worst expert.
These confirm the idea that having multiple experts makes agents more flexible and provides
protection against poor experts.

However, Figure 21 also shows that NEA does basically as well as the other experts
algorithms. NEA is able to perform that well simply because BoS is such a simple game.
Since Hedge, LERRM and SEA still outperform the worst expert, this suggests that for
simple games there may not be much benefit to using a more sophisticated approach than
NEA but there is also no harm in doing so.

4.5 Shapley’s Game

Shapley’s Game was tested using LFP and WoLF as experts. Figure 22 shows that all of
the experts algorithms do much better than WoLF, which is the worst expert for Shapley’s
Game as shown in Table 3. Hedge and LERRM give, on average, much faster convergence
rates compared to the NEA. In particular LERRM performs very well. SEA does only about
as well as NEA. However, the range of results is much larger for Hedge and LERRM. One
possible explanation is that Hedge and LERRM are both very sensitive to initial conditions;

9. DNC = does not converge. NT = not tested.
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Naive Experts Algorithm Hedge

Percentage
°
2
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Iterations Iterations

LERRM SEA

Percentage
Percentage
°
2

- L L L
0 200 400 600 800 1000 1200 1400 1600 1800 2000 0 200 400 600 800 1000 1200 1400 1600 1800 2000
Iterations Iterations

Figure 21: Convergence rates for BoS using adaptive-FRAME. Results are given for the
98th percentile.

having the first few rounds be exceptional cases could throw both of these algorithms off.
On the other hand, SEA’s performance suggests that it is either poorly suited for use in
adaptive-FRAME or convergence happens so quickly that SEA does not have enough time
to adapt to consulting the optimal agent.

How are Hedge and LERRM able to achieve this performance? Since LFP gives the
fastest convergence rate, Hedge and LERRM should consult LFP with a very high prob-
ability. The left column in Figure 23 shows the probability Hedge and LERRM have,
respectively, of consulting LFP at the time of convergence. These results show that both
experts algorithms, on average, do consult LFP with a very high probability. For Shapley’s
Game, the other experts are, practically speaking, equally inefficient. Therefore, we would
expect both experts algorithms to consult the Naive Expert and WoLF with roughly equal
probability. The right column of Figure 23 shows the probability of consulting the Naive
Expert minus the probability of consulting WoLF at the point of convergence for Hedge
and LERRM, respectively. These results show that in fact, on average, there is no major
difference in the probability of consulting the two experts. Thus, we are able to see that
Hedge and LERRM are able to adapt so they consult the most appropriate expert for the
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Naive Experts Algorithm Hedge

Percentage
Percentage

0 500 1000 1500 0 500 1000 1500 2000 2500 3000
Iterations Iterations

LERRM SEA

0121

Percentage
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0 500 1000 1500 2000 2500 3000 0 500 1000 1500
Iterations Iterations

Figure 22: Convergence Rates for Shapley’s Game using adaptive-FRAME. Note the dif-
ference in scale. Results are given for the 98th percentile.

game. LERRM’s superior performance can be attributed to it adapting so that it places
most of its weight on LFP.

However, we see that both Hedge and LERRM occasionally perform very poorly. Specif-
ically, while the slowest convergence for SEA was 2021 iterations, Hedge and LERRM’s
slowest convergence was 12012 and 16848 iterations, respectively. Roughly 3% and 2% of
LERRM and Hedge’s trials took longer than 2021 iterations respectively. While this is a
noticeable number, Hedge and LERRM perform well enough on average that these excep-
tional cases do not have a noticeable impact. To understand these cases, note that as shown
in Figure 23, both Hedge and LERRM will very occasionally wind up consulting LFP with
a very low probability. The problem is that both Hedge and LERRM adapt quickly enough
so that they are very sensitive to the results from the first few iterations. Given the ran-
dom nature of adaptive-FRAME, it is not surprising that these iterations are not always
representative of the true state of the game. When this is the case, Hedge and LERRM can
wind up with an incorrect idea of which experts are optimal to consult. However, even in
these exceptional cases adaptive-FRAME is still achieving convergence. On the other hand,
since SEA is so slow to adapt, it does not suffer from this problem.
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Figure 23: Expert usage statistics for Shapley’s Game

4.6 3-Player Chicken Game

We present two sets of results for 3-player Chicken. The first set of results, shown in Figure
24, is with just WoLF and LFP as experts. These results show all of the experts algorithms
easily outperforming the worst expert for 3-player Chicken, LFP, as shown in Table 3. One
of the major differences between 3-player Chicken and Shapley’s Game is that SEA can do
much better than NEA. This indicates that SEA is able to learn which is the optimal expert
to consult; it just takes longer to do so than Hedge or LERRM. The second set of results,
shown in Figure 25, is with WoLF, LFP and HMC as experts. HMC is by far the best
expert for 3-Player Chicken, hence we would hope to see a noticeable improvement in the
convergence rate. However, it might be possible that with an additional expert, it would
take longer for the experts algorithms to find the optimal expert.

How are Hedge and LERRM able to outperform NEA? The left column of Figure 26
shows the probability of consulting WoLF in the 3-player Chicken Game. This column
shows that both Hedge and LERRM consult WoLF with a very high probability. The right
column of Figure 26 shows the difference in probability between consulting the Naive Expert
and LFP. Since neither expert is very useful, we do not expect to see much difference in
how much they are consulted. This is indeed what we see, therefore, we can conclude that
Hedge and LERRM perform well since they both adapt so that they consult the best expert
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Figure 24: Results for 3-Player Chicken with E; = { NaiveExpert, LF P, WoLF'}. Note the
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Figure 25: Results for 3-Player Chicken withE; = { NaiveExpert, LF'P,WoLF, HMC'}.

for the game. This time, both Hedge and LERRM consult the best expert with roughly
equal probability, which explains their similar results.

As with Shapley’s game, the results for 3-player Chicken show that both Hedge and
LERRM occasionally have very slow convergence rates. The same analysis applies here.

5. Conclusion

Our goal in the research described in this paper was in developing a bridge between theoret-
ical and applied work in multiagent learning. In particular, we were interested in developing
learning algorithms for agents playing repeated games, which have strong theoretical guar-
antees in general, yet can still take advantage, when possible, of the structure within games
in order to get desirable real-time performance. To this end, we introduced three key ideas:

e FRAME, a multiagent learning algorithm that balances the theoretical property of
guaranteeing convergence to the set of Nash equilibria with the practical requirement
of being useable in practice. To do this, FRAME allows agents to use an expert to help
provide advice for new strategies. When experts provide good advice, the convergence
greatly increases. However, when experts provide poor advice, convergence is still
guaranteed.

36



Figure 26:

e Adaptive-FRAME, a generalization of FRAME. Since no expert is ideally suited for
every possible game, adaptive-FRAME allows agents to consult multiple experts. The
idea of experts algorithms was incorporated to allow agents to measure the perfor-
mance of each experts and adapt dynamically to consult the best expert for a given
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game.

e LERRM, an experts algorithm designed specifically for adaptive-FRAME which helped
improve adaptive-FRAME’s convergence rate even more. While LERRM was well de-
signed for use with adaptive-FRAME, LERRM can also serve as an experts algorithm

in a general MAL setting.

This work opens up several directions for future work. First, we believe that the more
experts FRAME and adaptive-FRAME have available to them, the more effective learning
procedures they will be. Thus, we are interested in collecting and developing more experts
for multiagent learning problems. Second, in this work we studied what was achievable using
a specific definition of regret. Expanding out work to encompass concepts like internal-regret
or external-regret is an interesting future direction. For example, it might be possible to use

-0.2 0 0.2

Phaive Expent ~ PLep

0.4

0.6 0.8 1



the concept of no-internal regret in FRAME in order to converge to the set of correlated
equilibria. Finally, the algorithms in this paper only work in repeated games. We are
interested in expanding these ideas to work in stochastic games.
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Appendix A. Measure Theory

This Appendix provides a background on the measure theory used in this thesis. Specifically,
measure theory is required for the main Propositions regarding FRAME.

An essential step in proving FRAME’s correctness is to examine what happens when a
strategy is selected uniformly at random from > or some subset of it. We are unable to use
basic probability theory since it only deals with with probabilities involving discrete sample
spaces or very basic situations involving continuous sample spaces. Instead we must use a
generalization of probability theory called measure theory.

Specifically, this Appendix proves Lemmas 2 and 3 from Chapter 4. Lemma 3 is proved
first since its proof provides an introduction to measure theory. A more thorough introduc-
tion is given by Rosenthal[23].

Lemma 4 Given o such that (o) > 0, there is a positive probability of picking a joint
strategy o' € ¥ uniformly at random such that r(c') < r(o)/2.

Proof:
We start by defining a probability measure space as the triple (3, F, P):[23]

e The joint strategy space X is also our sample space.
e The g-algebra F is a collection of subsets of 3 such that:

— The sets ¥ and (), the empty set, are both contained in F.

— F is closed under complements and countable unions and intersections.
e The measure probability P which is a mapping from F to R such that:
—0<P(A) <1foral AcF.

— If Ay, As, ... are a countably infinite number of subsets of > then
P(A1 UAdsU.. ) = P(Al) + P(AQ\Al) + P(Ag\Ag\Al) + ... (44)

— P(0) =0and P(X) = 1.
Note that P(X) is defined if and only if X € F.

Although we are free to choose any o-algebra, for simplicity we chose one based on Lao-
balls. A Lo-ball, Dy (7,€), is a hypercube with a center at v € ¥ and a width of 2e > 0.
Let J denote the set of all possible L.-balls inside of ¥. Our o-algebra will be B = o(J),
also known as the Borel set, which is the smallest o-algebra containing all elements of 7.

Finally we must define P(X) for all X C B.To do this, we will rely on another measure,
the Lebesque measure or . The Lebesgue measure may be thought of as an extension of
volume to a higher dimension. Like P, p is a mapping from F to R. However, we do not
require that u(X) = 1.

We are now define P(X) as

P(X) = % (45)
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assuming that X € B. This definition meets all the requirements for a measure probability
and leads to the intuitive idea of what a probability should be.

In the case of this lemma, we are interested in finding P(N,) for some € > 0. In order
to find P(N), we must find p(N;) and p(X). Since X is a solid region, u(X) has a positive
value. (Finding the exact value is unnecessary, the important part is that it is positive.)
However we can not find a minimum value for u(N) since it may not exist [23]. In other
words, there are subsets of 3 that do not have a measure defined for them. Although these
cases are rare in stage games, for completeness we now consider how to deal with them [16].

Since the measure of a set X is defined for all elements in F, if some X does not have
a measure defined for it, this means that X ¢ F. How can this happen? Returning to the
definition of F, we see that if A; and Ay are both in F then so is A1 U Ay, and furthermore
(AU Ag) = u(Ar) + u(A2\Ap). In the context of our definition of F for the joint strategy
space, if A; and Ay are both Ly-balls (i.e. both A; and Ay are in F)) then Ay U Ay € F
and furthermore, (A3 U As) = p(Ar) + u(A2\A1). We can expand on this inductively by
adding in as many A;’s as we want. In fact, as long as we have a countably infinite number
of A;’s all of this will still hold.

The problem arises when we have an uncountably infinite number of A;’s. The difference
between countably and uncountably infinite is vital. A set of infinite numbers is countably
infinite if they can be enumerated. For example, the set of positive integers is countably
infinite because you could start listing off all of them and every positive integer would
eventually be included in your list. The same goes for rational numbers. More thought
has to be put into your list but there is a way of listing off all the rational numbers such
that every one is eventually included. The cardinality of these sorts of sets is Ry. For sets
that are uncountably infinite there is no way of enumerating them. For example the real
numbers are uncountably infinite. No matter what method you try to enumerate them
with, there will always be numbers that are never included in your list. The cardinality of
reals and similar sets is Nj.

The importance of all of this is that F is not closed under an uncountable number of
unions. This means that if X is the union of an uncountably infinite number of L.-balls,
then its measure may not be defined. To examine this in the context of this thesis, we make
the following definition. For a Nash equilibrium oVi, let N (c?V%) denote the region in ¥
that is an e-Nash equilibrium with respect to oNi. Therefore

Ne = Upn epeNe(o™). (46)

Since each N, (0V%) is a subregion of ¥, u(N.(6™V%)) is positive for all 7. Therefore

M) = ST N (), (47)
oNieN
> 0,

as long as A is at most countably infinite. Under these circumstances, P(N;) is always
defined and positive. In fact, Germano and Lugosi approach this problem by basically
assuming that there are only a finite number of Nash equilibria [16].

Thus, the problem only arises when there are an uncountably infinite number of Nash
equilibria. An example of this is shown in Figure 27. This game is not actually a problem
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Agent 2
a1 a2

Agent 1 ai1 1,1 1,1
ai.2 1,1 1,1

Figure 27: A simple game with an uncountably infinite number of Nash equilibria.

since every joint strategy is a Nash equilibrium, however it is possible to create more complex
games which are. To deal with these problem games we simply consider a single Nash
equilibrium, ¢V, out of all possible ones. Since /\/E(UNZ') C N, the probability of randomly
picking a strategy that is in A, is at least as high as the probability of picking a strategy in
N (0N, which is positive. Thus we simply define P(N,) to be positive in this case as well.

To complete this proof we simply pick some € < (o) /2. O

Next, we prove Lemma 2 from Chapter 4.

Lemma 3 For a given e-Nash equilibrium o, let f,(7) : RNIAI 5 R be the change in regret
from moving from the strateqy o to the new strateqy &, i.e.,

fo(6) = (o) —7(5). (48)

If there is some strategy o', such that fy(c’) > 0, and |0’ — o|| < d(€) then there exists
some region Y C ¥ such that

P(U(B(o,d(e))) € Y) > 0, (49)

and furthermore, for all ¢” € Y, fs(c") > 0. In words, if there is at least one strategy o’
within a bounded region around o which has less regret, then there is a positive probability
of picking a strategy uniformly at random from that bounded region that has regret less than
o. Furthermore, this region includes o’ .

Proof: Note that f is continuous (since r is also continuous). Thus by definition of
continuity, for every ¢ and every § > 0 there exists an ¢ > 0 such that if the distance from
7 to ¢’ is less then e than the distance between f(5) and f(¢”) is less than ¢.

Let § = f(0’)/3. By continuity, there exists some e such that if ¢” is within an e-ball of

/

™ )
f(e) =6 < flo") < f(o') +6. (50)
Considering the first half of the inequality 50, and substituting in f(o’)/3 for §, we get
1 2
f(U/)—gf(U/): gf(al) < f(o"). (51)

Now since f(c’) > 0, f(o”) > 0. Since the e-ball has a positive measure, we have found
a region of positive measure around ¢’ where equation 29 is positive.
Therefore, by definition of positive measure, P(U(B(c,d(€))) € Y) > 0. O
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