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Column player

If CPuseamixedstratgy y thenhewill loseno more
than

max x Ay
i

wherethe maximumis takenover all stochastic
vectorsz.

Fact 1

n
max r Ay = max E Qi T;.
xZ 1
j=1
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CP Problem

CPwants:

minimize max; » 5, a;;y;

subjectto: >y, =1,i=1,...,m
Y >O,j:1,...,n

whichis equvalentto

minimize w
SUbjeCt to: w — 2?21 ;Y <0,e=1,...,m
Z?:l y; = 1

yj>0,j=1,...,n
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Minimax T heorem

Theorem 2 For every m by n matrix A thereisa
stochastic vector z* of length m and stochastic vector
y* of length n such that

min z* Ay = max xAy”.
Yy i
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