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ALGORITHM AND CONVERGENCE OF OPTIMAL STRATE-
GIES IN A CLASS OF QUANTITATIVE DIFFERENTIAL
GAMES

Wu HAaNsHeNG

(Depr. of Auromatic Control, Northeast Universiry of Tﬁ:‘}zﬁaiugy, Shenyang 110006)

ABSTRACT

In this paper, the algorithm for finding the opumal strategies for a class of quantita-
tive differential games is discussed, by making use of the fixed point theorem. First, we con-
struct an iterative process by which the optimal strategies are found, then by making use of
he fixed point theorem, we analyze the convergence of this iterative process. The method de-
veloped in this paper may find some applications in a class of Nash differential games where
one seeks to develop some distributed algorithms for the computation of Nash equilibria.

Key words: Quantitative differential games; optimal strategies; fixed point theo-
rem; convergence.
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