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Estimation of Belief in Bayesian Game by Feedback Control

Masakazu KANAGAWA™ and Kiminao KOGIso**

This paper presents a method for estimating player’s belief related to Bayesian Nash equilibrium in a class of
static Bayesian games. The method is to construct a feedback control system for a nonlinear plant that expresses
evolution of a mixed strategy and a belief of the games. A numerical example confirms that their beliefs can be

estimated by the proposed method.
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Table 1 Bayesian game with 2 players, 2 actions and 2 types
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