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Column player

If CPusesmixedstrategy � thenhewill losenomore
than � ��� � �
wherethemaximumis takenover all stochastic
vectors �.
Fact 1
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CP Problem
CPwants:
minimize � �� � � 	�
 � 
 � 	 � 	

subject to:
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which is equivalentto
minimize �

subject to: ��� � 	 
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Minimax Theorem
Theorem 2 For every � by � matrix there is a
stochastic vector � �

of length � and stochastic vector� �

of length � such that
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