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Abstract. We study the repeated, nonatomic congestion game, in which multiple populations
of players share resources and make, at each iteration, a decentralized decision on which resources
to utilize. We investigate the following question: given a model of how individual players update
their strategies, does the resulting dynamics of strategy profiles converge to the set of Nash equilibria
of the one-shot game? We consider in particular a model in which players update their strategies
using algorithms with sublinear discounted regret. We show that the resulting sequence of strategy
profiles converges to the set of Nash equilibria in the sense of Cesaro means. However, convergence
of the actual sequence is not guaranteed in general. We show that it can be guaranteed for a class of
algorithms with a sublinear discounted regret and which satisfy an additional condition. We call such
algorithms AREP (approximate replicator) algorithms, as they can be interpreted as a discrete-time
approximation of the replicator equation, which models the continuous-time evolution of population
strategies, and which is known to converge for the class of congestion games.
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1. Introduction. Congestion games are noncooperative games that model the
interaction of players who share resources. Each player makes a decision on which
resources to utilize. The individual decisions of players result in a resource allocation
at the population scale. Resources which are highly utilized become congested, and
the corresponding players incur higher losses. For example, in routing games—a sub-
class of congestion games—the resources are edges in a network, and each player needs
to travel from a given source vertex to a given destination vertex on the graph. Each
player chooses a path, and the joint decision of all players determines the congestion
on each edge. The more a given edge is utilized, the more congested it is, creating
delays for those players using that edge.

The one-shot congestion game has been studied extensively, and a comprehensive
introduction is given, for example, in [25]. In particular, congestion games are shown to
be convex potential games, thus their Nash equilibria can be expressed as the solution
to a convex optimization problem. Characterizing the Nash equilibria of the congestion
game gives useful insights, such as the loss of efficiency due to the selfishness of players.
One popular measure of inefficiency is the price of anarchy, introduced by Koutsoupias
and Papadimitriou in [20] and studied in the case of routing games by Roughgarden
and Tardos in [26]. While characterizing Nash equilibria of the one-shot game gives
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many insights, it does not model how players arrive to the equilibrium. Studying the
game in a repeated setting can help answer this question. Additionally, most realistic
scenarios do not correspond to a one-shot setting but rather to a repeated setting in
which players make decisions in an online fashion, observe outcomes, and may update
their strategies given the previous outcomes. This motivates the study of the game and
the population dynamics in an online learning framework.

Arguably, a good model for learning should be distributed and should not have
extensive information requirements. In particular, one should not expect the players
to have an accurate model of congestion of the different resources. Players should
be able to learn simply by observing the outcomes of their previous actions and
those of other players. No-regret learning is of particular interest here, as many
regret-minimizing algorithms are easy to implement by individual players and only
require the player losses to be revealed; see, for example, [10] and the references
therein. The Hedge algorithm (also known as the multiplicative weights algorithm [1],
or the exponentiated gradient method [18]) is a famous example of regret-minimizing
algorithms. It was introduced to the machine learning community by Freund and
Schapire in [14], a generalization of the weighted majority algorithm of Littlestone
and Warmuth [21]. The Hedge algorithm will be central in our discussion, as it will
motivate the study of the continuous-time replicator equation, and will eventually be
shown to converge for congestion games.

No-regret learning and its resulting population dynamics have been studied in
the context of routing games, a special case of congestion games [6, 5, 19]. For ex-
ample, in [5], Blum, Even-Dar, and Ligett show that the sequence of strategy profiles
converges to the set of e-approximate Nash equilibria on a (1 — €)-fraction of days.
They also give explicit convergence rates which depend on the maximum slopes of the
congestion functions. In [19], Kleinberg, Piliouras, and Tardos study the problem of
online learning in atomic congestion games with finitely many players. Although the
setting is different (we study nonatomic congestion games, which involve populations
of infinitely many players), the problems are closely related. In particular, the au-
thors in [19] make a connection between the discrete-time Hedge algorithm and the
continuous-time replicator dynamics. We build on this connection, and previous re-
sults by Fischer and Vicking [11] on convergence of the replicator dynamics, to prove
stronger convergence results for a class of discrete-time dynamics, which includes, in
particular, the Hedge algorithm.

Continuous-time dynamics have also been studied for several classes of population
games and for congestion games in particular; see, for example, [29]. In [27], Sand-
holm studies convergence for the class of potential games. He shows that dynamics
which satisfy a positive correlation condition with respect to the potential function
of the game converge to the set of stationary points of the vector field (usually, a
superset of Nash equilibria). In [16], Hofbauer and Sandholm study the convergence
of EPT dynamics for the class of stable games. In [12], Fox and Shamma extend these
convergence results to passive evolutionary dynamics and give a dynamical systems
interpretation. While our discussion is mainly concerned with discrete-time dynamics,
properties of continuous-time evolutionary dynamics will be used in our analysis, in
particular convergence of solutions of the replicator ODE.

We will consider a model in which the losses are discounted over time, using a
vanishing sequence of discount factors (7, )ren. This defines a discounted regret, and
we will focus our attention on online learning algorithms with sublinear discounted
regret. The sequence of discount factors will have several interpretations beyond its
economic motivation. For example, we will observe that the Hedge algorithm has
sublinear discounted regret if we use the sequence (v, ), as learning rates.
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After defining the model and giving preliminary results in sections 2 and 3, we
show in section 4 that when players use online learning algorithms with sublinear
discounted regret, the sequence of strategy profiles converges to the set of Nash equi-
libria in the Cesaro sense. In order to obtain strong convergence, we first motivate
the study of the replicator dynamics. Indeed, it can be viewed as a continuous-time
limit of the Hedge algorithm with decreasing learning rates. In section 5, we recall the
convergence result of the replicator dynamics. By discretizing the replicator equation
(using the same discount sequence (7, )ren as discretization time steps) we obtain a
multiplicative-weights update rule with sublinear discounted regret, which we call the
REP (replicator) algorithm. Finally, in section 6, we define a class of online learning
algorithms we call the AREP (approximate replicator) algorithms, which can be ex-
pressed as a discrete REP algorithm with perturbations that satisfy a condition given
in Definition 6.8. Using results from the theory of stochastic approximation, we show
that strong convergence is guaranteed for AREP algorithms with sublinear discounted
regret. We finally observe that both the REP algorithm and the Hedge algorithm be-
long to this class, which proves convergence for these two algorithms in particular.

2. The congestion game model. In the congestion game, a finite set R of
resources is shared by a set X’ of players. The set of players is endowed with a structure
of measure space, (X, M, m), where M is a o-algebra of measurable subsets, and m
is a finite Lebesgue measure. The measure is nonatomic in the sense that single-
player sets are null-sets for m. The player set is partitioned into K populations,
X =X, U---UXk. For all k, the total mass of population X} is assumed to be finite
and nonzero. Each player x € X, has a task to perform, characterized by a collection
of bundles P, C P, where P is the power set of R. The task can be accomplished by
choosing any bundle of resources p € Px. The action set of any player in X} is then
simply Py.

The joint actions of all players can be represented by an action profile a : X — P
such that for all z € Xj, a(z) € Py is the bundle of resources chosen by player x.
The function = +— a(x) is assumed to be M-measurable (P is equipped with the
counting measure). The action profile a determines the bundle loads and resource
loads, defined as follows: for all k € {1,..., K} and p € Py, the load of bundle p
under population A} is the total mass of players in A who chose that bundle

(2.1) fllf(a) = / 1(a(z):p)dm(x).
rEX),

For any r € R, the resource load is defined to be the total mass of players utilizing r

K
(2.2) o@=3 3 fHa)

k=1pEPy:rEp

The resource loads determine the losses of all players: the loss associated to a resource
r is given by ¢,(¢,(a)), where the congestion functions ¢, are assumed to satisfy the
following.

Assumption 2.1. The congestion functions ¢, are nonnegative, nondecreasing,
Lipschitz-continuous functions.

The total loss of a player « such that a(z) = pis ) .., cr(ér(a)). The congestion
model is given by the tuple (K, (X%)i<k<i, R, (Pr)i<k<k, (¢r)rer). The congestion
game is determined by the action set and the loss function for every player: for all
x € X}, the action set of x is Py, and the loss function of z, given the action profile a,

is Zrea(z) CT(¢T (a’))
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2.1. A macroscopic view. The action profile a specifies the bundle of each
player x. A more concise description of the joint action of players is given by the
bundle distribution: the proportion of players choosing bundle p in population X} is
denoted by pf(a) = fF(a)/m(Xy), which defines a bundle distribution for population
Xy, 1i*(a) = (uk(a))pep, € AT*, and a bundle distribution across populations, given
by the product distribution p(a) = (u*(a),...,u" (a)) € APt x ... x APx. We say
that the action profile a induces the distribution u(a). Here AP+ denotes the simplex
of distributions over Py, that is, AP = {u € RT* : > pep, Pp =1}

The product of simplexes A7t x - - - x AP will be denoted by A. This macroscopic
representation of the joint actions of players will be useful in our analysis. We will also
view the resource loads as linear functions of the product distribution p(a). Indeed,
we have from (2.2) and the definition of 1 (a)

K

K
(@)=Y mx) Y hla) = Y m(X) (M (a),,

k=1 pEPr:rED k=1

where for all k, M* € RR®*Px is an incidence matrix defined as follows: for all r € R

and all p € Py,
uk 1 ifrep,
P 0 otherwise.

We write in vector form ¢(a) = Zszl m(Xy)M*u*(a), and by defining the scaled
incidence matrix M = ( m(X1)M'|... |m(Xx)M* ), we have ¢(a) = Mp(a)

By abuse of notation, the dependence on the action profile ¢ will be omitted,
so we will write p instead of u(a) and ¢ instead of ¢(a). Finally, we define the loss
function of a bundle p € Py, to be

(23) ‘gl;;(/‘) = Z cr(¢r) = Z cr((MM)T) = MTC(MM),

TEDP rEDP

where M is the incidence matrix M = ( M'| ... |M¥ ) and c(¢) is the vector
(¢r(¢r)),er- We denote by ¢%(u) the vector of losses (Z’;(u))pepk and by ¢(u) the

K-tuple £() = (£ (p), ..., €5 (11).

2.2. Nash equilibria of the congestion game. We can now define and char-
acterize the Nash equilibria of the congestion game, also called Wardrop equilibria,
in reference to [28].

DEFINITION 2.2 (Nash equilibrium). A product distribution p is a Nash equi-
librium of the congestion game if for all k, and all p € P such that u’; > 0,
ZI;, (1) > ﬁlg(u) for all p’ € Py. The set of Nash equilibria will be denoted by N .

In finite player games, a Nash equilibrium is defined to be an action profile a
such that no player has an incentive to unilaterally deviate [23], that is, no player
can strictly decrease her loss by unilaterally changing her action. We show that this
condition (referred to as the Nash condition) holds for almost all players whenever p
is a Nash equilibrium in the sense of Definition 2.2.

ProPOSITION 2.3. A distribution p is a Nash equilibrium if and only if for any
joint action a which induces the distribution p, almost all players have no incentive
to unilaterally deviate from a.
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Proof. First, we observe that, given an action profile a, when a single player x
changes her strategy, this does not affect the distribution p. This follows from the
definition of the distribution, u’; = m ka L(a(z)=p)dm(z). Changing the action
profile a on a null-set {2} does not affect the integral.

Now, assume that almost all players have no incentive to unilaterally deviate.
That is, for all k&, for almost all z € A},

(24) Vp/ € Pk, él;’ (,ul) 2 és(z) (:U“)v

where p/ is the distribution obtained when z unilaterally changes her bundle from
a(x) to p’. By the previous observation, ' = u. As a consequence, condition (2.4)
becomes for almost all , and for all p/, f’;/ () > Z’;(r)(u). Therefore, integrating over
the set {x € A} : a(z) = p}, we have for all k, f’;/(u)u’; > (5 (p)pk for all p/, which
implies that p is a Nash equilibrium in the sense of Definition 2.2. Conversely, if a is
an action profile, inducing distribution pu, such that the Nash condition does not hold
for a set of players with positive measure, then there exists kg and a subset X C A},
with m(X) > 0, such that every player in X can strictly decrease her loss by changing
her action. Let X, = {x € X : a(z) = p}; then X is the disjoint union X = U,ep, X,
and there exists pg such that m(X,,) > 0. Therefore

m(X:Do)
m(‘)(ko)

o _ 02 € Xy ale) = o)
Po m(‘)(ko)

> > 0.

Let z € X,,. Since z can strictly decrease her loss by unilaterally changing her action,
there exists p; such that (5 (u) < és(gz)(u) = (%o (). But since pko > 0, p is not a
Nash equilibrium. 0

Definition 2.2 also implies that, for a population X}, all bundles with nonzero
mass have equal losses, and bundles with zero mass have greater losses. Therefore
almost all players incur the same loss.

2.3. Mixed strategies. The Nash equilibria we have described so far are pure
strategy equilibria, since each player x deterministically plays a single action a(x). We
now extend the model to allow mixed strategies. That is, the action of a player x is
a random variable A(x) with distribution 7(z) and with realization a(x).

We show that when players use mixed strategies, provided they randomize in-
dependently, the resulting Nash equilibria are, in fact, the same as those given in
Definition 2.2. The key observation is that under independent randomization, the
resulting bundle distributions p* are random variables with zero variance, and thus
they are essentially deterministic.

To formalize the probabilistic setting, let (2, F,P) be a probability space. A
mixed strategy profile is a function A : X — Q — P, such that for all £ and all
x € Xy, A(x) is a Pi-valued random variable, such that the mapping (z,w) — A(x)(w)
is M x F-measurable. For all z € Xj, and p € Py, let 7f(x) = P[A(z) = p]. Sim-
ilarly to the deterministic case, the mixed strategy profile A determines the bun-
dle distributions ¥, which are, in this case, random variables, as we recall that
1y = ey S, La@=pdm().

Nevertheless, assuming players randomize independently, the bundle distribution
is almost surely equal to its expectation, as stated in the following proposition. The
assumption of independent randomization is a reasonable one, since players are non-
cooperative.
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PROPOSITION 2.4. Under independent randomization,

1
Vk, almost surely, p* = E[u* :—/ 7 (x)dm(z).
Yo 1 [1"] pE (x)dm(x)

Proof. Fix k and let p € Py. Since (z,w) + 1(4(2)=p)(w) is a nonnegative bounded
M x F-measurable function, we can apply Tonelli’s theorem and write

E[u;] =E {#Xk) /X k 1<A<w>—p>dm($)} = m(l)(k) /X = [La@=p)] dm(@)
= L 7Tk xT)ami\x
- T /X *(2)dm(z).

Similarly,

m(X)? var [1f] = E (/X (A= A (z )>2 - (/ W,;(x)dm(x))z
/Xk /XkIEl (A(2)=p; A(a")=p)dm (T /Xk /Xk dm(z)dm(z')

- / (P[A) = p; A(') = p] — 75 () d(m x m)(z, 2").
X X X

Then observing that the diagonal D = {(z,z): x € Xy} is an (m x m)-nullset (this
follows, for example, from Proposition 251T in [13]), we can restrict the integral to the
set X x X\ D, on which P[A(z) = p; A(2') = p] = 7 (x)nk(a), by the independent
randomization assumption. This proves that var [;/;] = 0. Therefore ;/; = E[;/;]

almost surely. O

2.4. The Rosenthal potential function. We now discuss how one can for-
mulate the set of Nash equilibria as the solution of a convex optimization problem.
Consider the function

(2.5) =Y /
reR

defined on the product of simplexes AP x - - - x APx  which will be denoted by A. V is
called the Rosenthal potential function and was introduced in [24] for the congestion
game with finitely many players and later generalized to the infinite-players case. It
can be viewed as the composition of the function V : ¢ € R — Y 5 0¢T ¢r(u)du
and the linear function p — Mpy. Since for all r, ¢, is, by assumption, nonnegative,
V is differentiable and nonnegative and VV(¢) = (¢.(¢r)),cr. And since ¢, are
nondecreasing, V is convex. (One way to see this is by Taylor’s theorem: for all
¢°, ¢,t such that ¢° € RF and ¢° +t¢ € R, there exists ¢’ between 0 and ¢ such that
V(g +tp) = V(") +t(VV (¢ +t'¢), ¢) > V(¢°) +t(VV(¢?), ¢); thus V satisfies
the first-order convexity condition. See, for example, [7, Section 3.1].) Therefore V is
convex as the composition of a convex and a linear function.

A simple application of the chain rule gives VV (u) = M Te(Mp). If we denote
by V,»V (i) the vector of partial derivatives with respect to u’;, p € Pr, we have

Vi V(i) = m(Xe) ME T (M) = m(Xg)0% (). Thus,
(26) Vb V€ Py 5L () = m(A) 65 ),
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Fic. 1. Routing game with two populations of players.

and V is a potential function for the congestion game, as defined in [27], for example.
Next, we show the relationship between the set of Nash equilibria and the potential
function V.

THEOREM 2.5 (Rosenthal [24]). N is the set of minimizers of V' on the product
of simplezes A. It is a nonempty convex compact set. We will denote by Vs the value
of V.on N.

Since the set of Nash equilibria can be expressed as the solution to a convex opti-
mization problem, it can be computed in polynomial time in the size of the problem.
Beyond computing Nash equilibria, we seek to model how players arrive at the set
N. This is discussed in section 3. But first, we define routing games, a special case
of congestion games.

2.5. Example: Routing games. A routing game is a congestion game with
an underlying graph G = (V, &), with vertex set V and edge set £ C V x V. In this
case, the resource set is equal to the edge set, R = £. Routing games are used to
model congestion on transportation or communication networks. Each population X}
is characterized by a common source vertex s; € }V and a common destination vertex
tr € V. In a transportation setting, players represent drivers traveling from si to
tr; in a communication setting, players send packets from si to tr. The action set
Py is a set of paths connecting sy to t;. In other words, each player chooses a path
connecting his or her source and destination vertices. The bundle load f;f is then
called the flow on path p. The resource load ¢, is called the total edge flow. Finally,
the congestion functions ¢, +— ¢,(¢,) determine the delay (or latency) incurred by
each player.

We will use the routing game given in Figure 1 as an example to illustrate the
convergence result of section 6. In this example, two populations of players share the
network; the first population sends packets from vy to v1, and the second population
from vo to vs3. The paths (bundles) available to each population are given by P; =
{(’UQ, ’Ul), (Uo, V4, Vs, ’Ul), (Uo, Vs, ’Ul)}, 732 = {(’Uz, ’Ug), (’Uz, V4, Vs, ’Ug), (1}2, V4, ’Ug)}.

3. Online learning in congestion games. We now describe the online learn-
ing framework for the congestion game and present the Hedge algorithm in particular.

3.1. The online learning framework. Suppose that the game is played re-
peatedly for infinitely many iterations, indexed by 7 € N. During iteration 7, each
player chooses a bundle simultaneously. The decision of all players can be represented,
as defined above, by an action profile a(™) : X — P. This induces, at the level of each
population X%, a bundle distribution uk(T). These, in turn, determine the resource
loads and the bundle losses Z’;(M(T)). The losses for bundles p € P, are revealed to all
players in population X}, which marks the end of iteration 7. Players can then use
this information to update their strategies before the start of the next iteration.
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A note on the information assumptions. Here, we assume that at the end of
the iteration, a player observes the losses of all bundles p € Pj. Instead, one could
assume that a player can only observe the losses she incurs. This is often called
the multiarmed-bandit setting, in reference to armed-bandit slot machines, in which
a gambler can choose, at each iteration, one machine to play and is only revealed
the loss of that machine. Making this restriction requires players to use additional
exploration of bundles. A comprehensive presentation of online learning algorithms
in the multiarmed-bandit setting, both stochastic and deterministic, can be found,
for example, in [2]. Regret bounds are also given in [10, Section 6.7, pp. 156-159],
and [9, 8], as well as [3, 15] for the online shortest path problem. We choose to use
the full feedback assumption to simplify our discussion, leaving the multiarmed-bandit
setting as a possible extension. We believe this is a reasonable model in many games,
since bundle losses could be announced publicly. In the special case of routing games,
this can be achieved by having a central authority measure and announce the delays.
This is particularly true in transportation networks, in which many agencies and online
services measure delays and make this information publicly available. Assuming the
full vector of bundle losses is revealed does not mean, however, that players have
access to the individual resource loads ¢$T), or to the congestion functions ¢, (-), which
is consistent with our initial argument that, in a realistic model, players should only
rely on the observed value of the bundle losses.

Each player x € X}, is assumed to draw her bundle from a randomized strategy
77 (z) € APr (the deterministic case is a special case in which 7(7)(z) is a vertex
on the simplex, i.e., a pure strategy). As discussed in section 2.3, players randomize
independently. At the end of iteration 7, player = updates her strategy using an
update rule or online learning algorithm, as defined below.

DEFINITION 3.1 (online learning algorithm for the congestion game). An online
learning algorithm (or update rule) for the congestion game, applied by a player x €
X, is a sequence of functions (“”U(T))TGN, fized a priori, that is, before the start of
the game, such that for each T,

UM (RPF)" x APx — AP
() izr, 7 D(@)) 1 74 )
is a function which maps, given the history of bundle losses (€% (uD))i<,, the strategy

on the current day 7(7)(x) to the strategy on the next day w7tV (x). The online
learning framework is summarized in Algorithm 1.

ALGORITHM 1. ONLINE LEARNING FRAMEWORK FOR THE CONGESTION GAME.
1: For every player z € Py, an initial mixed strategy 7(°)(z) € AP+ and an online
learning algorithm (*U(7)), ¢y
2: for each iteration 7 € N do

: Every player z independently draws a bundle according to her strategy 7(™) (z),
ie., A7 (z) ~ 7l (x).

4: The vector of bundle losses £*(u(™)) is revealed to all players in Py. Bach
player incurs the loss of the bundle she chose.

5: Players  update their mixed strategies: (T () =
U (51 O)) 7, 7D (2)).

6: end for
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We will focus our attention on algorithms which have vanishing upper bounds on
the average discounted regret, defined in the next section.

3.2. Discounted regret. Since the game is played for infinitely many iterations,
we assume that the losses of players are discounted over time. This is a common tech-
nique in infinite-horizon optimal control, for example, and can be motivated from an
economic perspective by considering that losses are devalued over time. We also give
an interpretation of discounting in terms of learning rates, as discussed in section 3.4.

Let (v)ren denote the sequence of discount factors. We make the following
assumption.

Assumption 3.2. The sequence of discount factors (v,)ren is assumed to be
positive decreasing with lim, . v, = 0 and limp_, Ef:o Yr = 00.

On iteration 7, a player z € X} who draws an action A (z) ~ 7(7)(z) incurs
a discounted loss given by %6’2(7)@)(#(7)), where p(7) is the distribution induced by

the profile A("). The cumulative discounted loss for player x, up to iteration T, is
then defined to be

T
(3.1) LM (z) = Z %&(ﬂ(w)(#m)-
7=0

We observe that this is a random variable, since the action A(™)(z) of player x is ran-
dom, drawn from a distribution 7(7)(z). The expectation of the cumulative discounted

loss is then E[LM(2)] = 327077 Bl () (1)) = 37 g7 (7(@), €5 (),

where (-,-) denotes the Euclidean inner product on R”*. Similarly, we define the
cumulative discounted loss for a fixed bundle p € Py,

T
(1) -
(3:2) L =3l (u).

We can now define the discounted regret.
DEFINITION 3.3 (discounted regret). Let x € Xy, and consider an online learning
algorithm for the congestion game, given by the sequence of functions (IU(T))TGN. Let

) ren be the sequence of distributions, determined by the mixed strategy profile o
52 be th distributions, determined by the mized strat !
all players. Then the discounted regret up to iteration T, for player x, under algorithm
U, is the random variable

(3.3) RO (x) = L) - min 7
The algorithm U is said to have sublinear discounted regret if for any sequence of
distributions () en, and any initial strategy ©(©),

1 +
(3.4) — {R(T) (x)} — 0 almost surely as T — oo.

ZT:O Vr

If we have convergence in the L'-norm, T;'y [E [R(T)($)H+ — 0, we say that the
algorithm has sublinear discounted regret iﬁ:ga:;(;ectation,

We observe that in the definition of the regret, one can replace the minimum over
the set P), by a minimum over the simplex APk, minyep, L,(,T) =min_ a7 <7r, L(T)>,
since the minimizers of a bounded linear function lie on the set of extremal points
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of the feasible set. Therefore, the discounted regret compares the performance of
the online learning algorithm to the best stationary strategy in hindsight. Indeed,
<7r, L(T)> is the cumulative discounted loss of a stationary strategy m, and minimizing
this expression over m € AP* yields the best stationary strategy in hindsight: one
cannot know a priori which strategy will minimize the expression until all losses up
to T are revealed. If the algorithm has sublinear regret, its average performance is,
asymptotically, as good as the performance of any stationary strategy, regardless of
the sequence of distributions (u(™)),en.

A note on monotonicity of the discount factors. A similar definition of discounted
regret is used, for example, by Cesa-Bianchi and Lugosi in section 3.2 of [10]. How-
ever, in their definition, the sequence of discount factors is increasing. This can be
motivated by the following argument: present observations may provide better in-
formation than past, stale observations. While this argument is accurate in many
applications, it does not serve our purpose of convergence of population strategies. In
our discussion, the standing assumption is that discount factors are decreasing.

Finally, we observe that the cumulative discounted loss and regret are bounded,
uniformly in z, since the congestion functions are continuous on a compact set.

PROPOSITION 3.4. There exists p > 0 such that for all k, all p € Py, and all p €
A, () €0, p]; and for all z € Xy, TL(T) (x) €10, p] and ZTlo o [RD (a:)]+ €

[0, p].

3.3. Populationwide regret. We have defined the discounted regret R(T) (x)

for a single player z. In order to analyze the population dynamics, we define a popu-
(T) (T)

1
ZZ:Q Y

lationwide cumulative discounted loss LF*"’ and discounted regret R¥*"’ as follows:
(T) 1 (T)
(3.5) @ = / LD (@)dm (),
m(Xe) Jx,
(3.6) BT L[ RO (@)dm(@) = 5T = min 25T
m(Xk) X PEPk p
Since L) (z) is random for all , L") is also a random variable. However, it is,

in fact, almost surely equal to its expectation. Indeed, recalling that uk( ™ is the
proportion of players who chose bundle p at iteration 7 (alﬁo a random varlable), we
can write

Z% Z/ () Z%Z e (),

peP 2€Xp: A (2)=p} T=0  pePy
thus assuming players randomize independently, x(7) is almost surely deterministic
by Proposition 2.4, and so is Lk(T). The same holds for Rk(T)

ProrosiTIiON 3.5. If almost every player x € Xy applies an online learning

algorithm with sublinear regret in expectation, then the populationwide regret is also
sublinear.

Proof. By the previous observation, we have, almost surely,

sy :E{ka} _ (1%)/ [R(T)( )} dm(z),
m X
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where the second equality follows from Tonelli’s theorem. Taking the positive part
and using Jensen’s inequality, we have

s ) = L wr Bl e

By assumption, ﬁ [IE [R(T) (gc)ﬂ+ converges to 0 for all x, and by Proposi-
=07
tion 3.4, it is bounded uniformly in x. Thus the result follows by applying the domi-

nated convergence theorem. a

3.4. Hedge algorithm with vanishing learning rates. We now present one
particular online learning algorithm with sublinear regret. Consider a congestion
game, and let p be an upper bound on the losses. The existence of such an upper
bound was established in Proposition 3.4.

DEFINITION 3.6 (Hedge algorithm). The Hedge algorithm, applied by player
x € Xy, with initial distribution 7 e APx and learning rates (n;)ren, is an online
learning algorithm (””U(T))TGN such that the Tth update function is given by

(3.7)

O e () = 770 w) o <7T;(f)(a:) exp (‘n@»
PEPk

Intuitively, the Hedge algorithm updates the distribution by computing, at each
iteration, a set of bundle weights, then normalizing the vector of weights. The weight
of a bundle p is obtained by multiplying the probability at the previous iteration,
w;(,T), by a term which is exponentially decreasing in the bundle loss é’;(u(”); thus the
higher the loss of bundle p at iteration 7, the lower the probability of selecting p at
the next iteration. The parameter 7, can be interpreted as a learning rate, as the
Hedge update rule (3.7) is the solution to the following optimization problem:

Ok (pm 1
(3.8) 7™+ ¢ arg min <7r, %> + n—DKL(TFHTr(T)),

T€APE T

where Dxr(7[|v) =3 cp,
7 with respect to v (see, for example, [18]).

mp log Z—}’: is the Kullback—Leibler divergence of distribution

e
The objective function in (3.8) is the sum of an instantaneous loss term (, %>

and a regularization term n%D k1 (m||7(7)) which penalizes deviations from the previ-
ous distribution 7(7)| with a regularization coefficient n% The greedy problem (with
no regularization term) would yield a pure strategy which concentrates all the mass on
the bundle which had minimal loss on the previous iteration. With the regularization
term, the player “hedges her bet” by penalizing too much deviation from the previous
distribution. The coefficient 7, determines the relative importance of the two terms
in the objective function. In particular, as n, — 0, the solution to the problem (3.8)
converges to m(7) since the regularization term dominates the instantaneous loss term.
In other words, as 7, converges to 0, the player stops learning from new observations,
which justifies calling 1, a learning rate.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 06/27/16 to 128.32.196.84. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journal s/ojsa.php

LEARNING NASH EQUILIBRIA IN CONGESTION GAMES 1067

Remark 3.7. The sequence of distributions given by the Hedge algorithm also
satisfies

T (k (t)
(3.9) T+ (771(,0) exp <— Znt p(/; ) .
t=0 PEPL

This follows from the update equation (3.7) and a simple induction on 7. In
particular, when 7, = ~,, the term Z::o ntfg(u(t)) coincides with the cumulative

discounted loss fpk(ﬂ defined in (3.2). This motivates using the discount factors ~,
as learning rates. We discuss this in the next proposition.

PRrROPOSITION 3.8. Consider a congestion game with a sequence of discount fac-
tors (vr)ren satisfying Assumption 3.2. Then the Hedge algorithm with learning rates
(v+) satisfies the following regret bound: for any sequence of distributions (™), and
any initial strategy (),

E[R™)(z)] < —plogn0), + 2 Z%,

(0)

where = min 7r(0)
min — pEPr 'p -

Proof. Given an initial strategy 7(?), define & ueRPr— log(Zpepkm() ) exp(— 4z Z))-

Recalling the expression of the cumulative bundle loss f;m =310 "ytép (,u(t)), we
have for all 7 > 0

0 5“)
Tp " €Xp ( 5 OF (1 (7D
() —e M)y = 10g | T P (‘”T“ - )>
pEPy Ep,epk exp (_ p’ ) P

P

[k(u(r+1))
= log Z W;()TH) exp <—’YT+1P7

PEPk P

( (TH)) 72 1
—r+1 Z (r+1) £ + Tg .
PEPk P

)
The last inequality follows from Hoeffding’s lemma, since 0 < %

over T € {—1,...,T — 1}, we have for all p

< 1. Summing

() T
(") e ) < Z"y 3 a2t p“ )y 1 Z%,

T=0  pcPpk

where £(Z(-1) = £(0) = 0. By monotonicity of the log function, we have for all

E (T)

po € Pi, log(mty) exp(—222—)) < £(2*"); thus
k(T)

— +logm(? <§$k(T) ZW Z (e - gl Z%

7=0 pepk
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Rearranging, we have for all p € Py,

T T
e T _ p
1 D m ) — 27 < —Zlogml) +p > a7,
0 PEPk 7=0

T=

and we obtain the desired inequality by maximizing both sides over pg € Py. d
The previous proposition provides an upper bound on the expected regret of the
Hedge algorithm, of the form

E [R(T) (z)] - (0) 1 P 2r<T 72
~ . = _pﬂ-mm + Q °
ErgT Yr ETST ¥ 8 ETST Yr

Yecr Vi .
Zr<T ' _ 0, which
r<T T

proves that the discounted regret is sub-linear. This also provides a bound on the
convergence rate. For example, if v, ~ %, then the upper bound is equivalent to @,
which converges to zero as T' — oo, albeit slowly. A better bound can be obtained
for sequences of discount factors which are not square-summable, for example, taking
Yo~ \/LF, the upper bound is equivalent to %—,}‘—T

We now have one example of an online learning algorithm with sublinear dis-
counted regret. Furthermore, we have an interpretation of the sequence () as learn-
ing rates, which provides additional intuition on Assumption 3.2 on (v, ): decreasing
the learning rates will help the system converge.

In the next section, we start our analysis of the population dynamics when all
players apply a learning algorithm with sublinear discounted regret.

Given Assumption 3.2 on the discount factors, we have limp_ o

4. Convergence in the Cesaro sense. As discussed in Proposition 3.5, if
almost every player applies an algorithm with sublinear discounted regret in expecta-
tion, then the populationwide discounted regret is sublinear (almost surely). We now
show that whenever the population has sublinear discounted regret, the sequence of
distributions (12(7)), converges in the sense of Cesaro. That is, > 7™/ > v+
converges to the set of Nash equilibria. We also show that we have convergence of a
dense subsequence. First, we give some definitions.

DEFINITION 4.1 (convergence in the sense of Cesaro). Fiz a sequence of pos-
itive weights (v;)ren. A sequence (u(™),;en of elements of a normed vector space

(Ey|| - |I) converges to w € F in the sense of Cesaro means with respect to (v+)r if
&)
limy_, oo Zrenrer T u. We write u(™ ﬂ U

> remir<T VT

The Stolz-Cesaro theorem states that if (u(7)), converges to u, then it converges
in the sense of Cesaro means with respect to any nonsummable sequence (7,)-; see,
for example, [22]. The converse is not true in general. However, if a sequence con-

verges absolutely in the sense of Cesaro means, i.e., |[ul™ — ul| (’Y—T)> 0, then a dense
subsequence of (u(™)), converges to u. To show this, we first show that absolute
Cesaro convergence implies statistical convergence, as defined below.

DEFINITION 4.2 (statistical convergence). Fiz a sequence of positive weights
(Y7 )r. A sequence (u'™)) en of elements of a normed vector space (F,|| -||) converges
tou € F statistically with respect to (v.) if for all € > 0, the set of indexes T, = {1 €
N: ||u{™ — u|| > €} has zero density with respect to (v;). The density of a subset of
integers T C N, with respect to the sequence of positive weights (7.), is defined to be

g . . > reTir<T VT
the limit, if it exists, imp_ o 26179
reNir<T VT
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LeMMA 4.3. If (u™)), converges to u absolutely in the sense of Cesiro means
with respect to (y.), then it converges to u statistically with respect to ().
Proof. Let € > 0. We have for all T € N,

0< ZTEIei T<T Vr€ < ETGN:TST’YTHU(T) —UH
DD T Y oreNr<T VI

)

which converges to 0 since (u(7)), converges to u absolutely in the sense of Cesaro
means. Therefore Z, has zero density for all e. |

We can now show convergence of a dense subsequence.

PROPOSITION 4.4. If (u{™)),en converges to u absolutely in the sense of Cesaro
means with respect to (v, ), then there exists a subset of indexes T C N of density one,
such that the subsequence (u(T))TeT converges to u.

Proof. By Lemma 4.3, for all ¢ > 0, the set Z. = {7 € N: [u(”) —u| > ¢}
has zero density. We will construct a set Z C N of zero density, such that the
subsequence (ur)ren\z converges. For all k € N*, let p(T') = > .7 . ;<7 7-. Since

1:7<

p’“(Tj —- converges to 0 as T — oo, there exists Tp > 0 such that for all T >

TEN: r<T VT

Ty, 2@ < 1 Without loss of generality, we can assume that (Tj)gen+ is
ZTEN: <7 VT k

increasing. Now, let Z = (J; o (I% N{Tk, ..., Tk+1—1}). Then we have for all k € N*,
Z0{0,. ., Tpp1 —1} = (U;?:lI;)ﬂ{O,...,TkH—l}. But since T, C T C -~ C Iy,
J

we have ZN{0,...,Tp41 — 1} C I% N{0,...,Tk1 — 1}; thus for all T such that
T, <T < Tgy1, we have

ZTEII 7<T I < ZTGI% cr<T T _ pk(T) <

1
YreNir<rVr T XreNir<T V¥t Dremic<r Ve K
which proves that Z has zero density.

Let 7 = N\ Z. We have that 7 has density one, and it remains to prove that
the subsequence (u(™)),c7 converges to u. Since 7 has density one, it has infinitely
many elements, and for all k, there exists Sy € 7 such that Sy > T). For all 7 € T
with 7 > Sy, there exists ¥/ > k such that T)y < 7 < Tp41. Since 7 ¢ T and

Ty <7 < Typry1, we must have 7 ¢ Z1 ; therefore ||u(™) — u|| < % < % This proves
k/

that (u(")),c7 converges to u. O

We now present the main result of this section, which concerns the convergence of
a subsequence of population distributions (M(T)) to the set A/ of Nash equilibria. We
say that (u(7)) converges to N if d(u(™), N') — 0, where d(u, N) = inf,en ||p — v

THEOREM 4.5. Consider a congestion game with discount factors (y;), satisfying
Assumption 3.2. Assume that for all k € {1,..., K}, population k has sublinear
discounted regret. Then the sequence of distributions (M(T))T converges to the set of
Nash equilibria in the sense of Cesaro means with respect to (). Furthermore, there
exists a dense subsequence (it )re7 which converges to N.

Proof. First, we observe the following fact.

LEMMA 4.6. A sequence (v(7)) in A converges to N only if (V (7)) converges
to Vi, the value of V on N.

Indeed, suppose by contradiction that V (v(7)) — Vi but (") 4 A. Then there
would exist ¢ > 0 and a subsequence (v(™)),c7, T C N, such that d(v(V,N) > ¢
for all 7 € 7. Since A is compact, we can extract a further subsequence (1), c7,
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which converges to some v ¢ N. But by continuity of V, (V(v(7)),e7 converges to
V(v) > Vi, a contradiction.

Consider the potential function V' defined in (2.5). By convexity of V' and the
expression (2.6) of its gradient, we have for all 7 and for all p € A,

V(™) = V() < (V@) 1 = i) = mek GUSONT LTSS

then taking the weighted sum up to iteration 7T,

T
ZWT(V(M(T))_V( ) m(Xy) [Z%< k(T) ok M(‘r) < k Z’erk >]
7=0

Rk (T)

IN

MWM»

() [Lk() <,u k(T >}

m

HMN

>
Il

1

where for the last inequality, we use the fact that <uk, .Z’“(T)> > minyep, flf(T). In

particular, when g is a Nash equilibrium, by Theorem 2.5, V(1) = min,ea V(p) =
Vi, and thus

T () _ K
T T
D70 T k=1 =0T

Since the populationwide regret Rk(T) is assumed to be sublinear for all k, we have

[V (") — V| O, By Proposition 4.4, there exists 7 C N of density one, such
that (V(u(™)),e7 converges to Viy. And it follows that (1(7)),c7 converges to .
This proves the second part of the theorem. To prove the first part, we observe that,
by convexity of V|

T T T T T T
Zro 17! )> < Er=02 V() _ % > e V() = Vi)
T - T o N+ T )
207 >0
€
and the upper bound converges to V.  Therefore (LTST%“

ZTST Yr
to M. 0
To conclude this section, we observe that the Cesaro convergence result of Theo-
rem 4.5 can be generalized to any game with a convex potential function.

Vv <V (
T:OryT

) converges
T

5. Continuous-time dynamics. We now turn to the harder question of con-
vergence of (u(™),: we seek to derive sufficient conditions under which the sequence
(11{™)) converges to A. In this section, we study a continuous-time limit of the update
equation given by the Hedge algorithm. The resulting ODE, known as the replicator
equation, will be useful in proving strong convergence results in the next section.

5.1. The replicator dynamics. To motivate the study of the replicator dy-
namics from an online learning point of view, we first derive the continuous-time
replicator dynamics as a limit of the discrete Hedge dynamics, as discussed below.
Assume that in each population Xj, all players start from the same initial distri-

bution 7* © € APk and apply the Hedge algorithm with learning rates (y,). As a
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result, the sequence of distributions (uk(T)) satisfies the Hedge update rule (3.7). Now
suppose the existence of an underlying continuous time ¢ € Ry and write p(t) the
distribution at time ¢. Suppose that the updates occur at discrete times T, 7 € N,
such that the time steps are given by a decreasing, vanishing sequence ¢,. That is,
T;+1 — T; = €;. Then we have for all k£ and all p € Py, using Landau notation,

™)
,u’;(TTH) _ u,;(ﬁq) _ #,;(T) e Vg N
Zp/ePk ﬂ/;,(T)ef%plf
G) 1‘”7@ + o(7-)
e Sy iV o)
= (1) 1+%Zk(“m) ;éﬁ(w) +0(77).

Thus,

*(u(r) = 5 (u(r))
p

pp(Tri1) — Hg(Tr)e_T T
TT+1 - TT Yr “p T

+ o(1).

In particular, if we take the discretization time steps €, to be equal to the sequence
of learning rate v, , the expression simplifies, and taking the limit as v, — 0, we obtain
the following ODE system:

(5.1)

{H(O) €A

d kt Zk + 7€k ‘
Vk, Vp € Pk, “jt() = u’;(ﬂw’

where A = {p € A:Vk, Vp € ’Pk,u’; > 0} is the relative interior of A. Here,
we require that the initial distribution have positive weights on all bundles for the
following reason: whenever uZ(O) = 0, any solution trajectory will have u’;(t) =0. It
is impossible for such trajectories to converge to the set of Nash equilibria A if the
support of equilibria in N contains p. In other words, the replicator dynamics cannot
expand the support of the initial distribution; therefore we require that the initial
distribution be supported everywhere.

Equation (5.1) defines a vector field F' : A — H, where H is the product H =
HPLx - xHPx and HPF = {v € RP* : Zpep vp = 0} is the linear hyperplane parallel
to the simplex APf‘. Indeed, we have for all p € A and for all k, 37 p Fi(u) =
S per, oy — (1) 3 ep, b = 0.

The following proposition ensures that the solutions remain in the relative interior
and are defined on all times.

PROPOSITION 5.1. The ODE (5.1) has a unique solution u(t) which remains in
A and is defined on R

Proof. First, since the congestion functions ¢, are assumed to be Lipschitz con-
tinuous, so is the vector field F'. We thus have existence and uniqueness of a solution
by the Cauchy—Lipschitz theorem.

To show that the solution remains in the relative interior of A, we observe that for

all k, & pEPs u]; () =2 pep, Fﬁ(u(t)) = 0 by the previous observation. Therefore,
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> pep, Mp(t) is constant and equal to 1. To show that pf(t) > 0 for all ¢ in the
solution domain, assume by contradiction that there exists ty > 0 and py € Py such
that u’;O (to) = 0. Since the solution trajectories are continuous, we can assume,
without loss of generality, that ¢y is the infimum of all such times (thus for all ¢ < o,
Hp, (t) > 0). Now consider the new system given by

I, = = (L(f2) — Lo () fr, Vp # po,

ﬂp(to) = ,up(t()) Vp 7é Po,

=

and f1, (t) is identically equal to 0. Any solution of the new system, defined on
(to — d,to], is also a solution of (5.1). Since u(tg) = f(to), we have p = fi by
uniqueness of the solution. This leads to a contradiction since by assumption, for all
t <to, p,(t) >0 but f1,(t) = 0.

This proves that p remains in A. Furthermore, since A is compact, we have by
Theorem 2.4 in [17] that the solution is defined on R (otherwise it would eventually
leave any compact set). O

5.2. Stationary points of the replicator dynamics. We first give a charac-
terization of stationary points of the replicator dynamics applied to the congestion
game.

PROPOSITION 5.2. A product distribution p is a stationary point for the replicator
dynamics (5.1) if and only if the bundle losses ﬁlg(u) are equal on the support of j*.

This follows immediately from (5.1). We observe in particular that all Nash equi-
libria are stationary points, but a stationary point may not be a Nash equilibrium in
general: one may have a stationary point y such that pf = 0 but £% () is strictly lower
than losses of bundles in the support, which violates the condition in Definition 2.2
of a Nash equilibrium.

A stationary point p with support P x --- X Pj can be viewed as a Nash equi-
librium of a modified congestion game, in which the bundle set of each population X}
is restricted to Pj,. For this reason, stationary points have been called restricted Nash
equilibria by Fischer and Vocking in [11]. We will denote the set of stationary points
by RN, in reference to the aforementioned paper.

Remark 5.3. By the previous observation, a stationary point with support P; x
.-+ X P} is a minimizer of the potential function V on the product APt x - .. x APk,

As the number of support sets is finite, the set of potential values of stationary points
V(RN) is also finite.

5.3. Convergence of the replicator dynamics. In [11], Fischer and Vicking
prove, using a Lyapunov argument, that all solution trajectories of the replicator
system asymptotically approach the set of stationary points RN. Unfortunately, this
result only guarantees convergence to a superset of Nash equilibria. However, this
will be useful in the next section.

PROPOSITION 5.4 (Fischer and Vécking [11]). Ewvery solution of the system (5.1)
converges to the set of stationary points RN .

5.4. A discrete-time replicator equation: The REP update rule. In-
spired by the continuous-time replicator dynamics, we propose a discrete-time mul-
tiplicative update rule by discretizing the ODE (5.1). The resulting algorithm has
many desirable properties, such as sublinear discounted regret and simplicity of im-
plementation. We call it the REP algorithm in reference to the replicator ODE.
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The vector field F' can be written in the following form: for all k, F¥(u) =
G*(p, £(p)), where for all p,

(b ) 2
p
This motivates the following update rule for a player 2 € X} with distribution 7(7) (z):

T (@) = 77 (@) + 1 G (n7 (), £(uT)).

DEFINITION 5.5 (discrete replicator algorithm). The REP algorithm, applied by
player © € Xy, with initial distribution 7 e APx gnd learning rates (1;)ren with
nr. <1, is an online learning algorithm (*U)),cn such that the Tth update function
is given by “UT ((0F (1)) p<r, 7)) = 77HD | such that

(7.) < (7-)’ e (IU(T))> B él;; (IU(T))
p

Here, (7(7) ¢k (u(7))) — £k ({7} is the expected instantaneous regret of the player,
with respect to bundle p. Thus the REP update can also be expressed in terms of the
previous distribution and the expected instantaneous regret.

Under the REP update, the sequence of strategy profiles 7(7) remains in the
product of simplexes A, provided n, < 1 for all 7. Indeed for all 7 € N, we have

T7+1 T 7] T T
Yper, ”(<+> )= = Zycn, )y () = X ep, i E ()] = S ep, 7 and

By —ek(u)
1+7]T—P

We now show that the REP update rule with learning rates (7,) has sublinear
discounted regret. First, we prove the following lemma for general online learning
problems with signed losses.

LeEMMA 5.6. Consider a discounted online learning problem, with sequence of
discount factors (7y.), with v, < 3 L for all 7. Let Py be the finite decision set, and

k k
Gy, €) =

(5.2) W]E,TH) (T) =n,7

> 1—n; > 0ifn; <1, which guarantees that 7(7) remains in A.

assume that the losses are signed and bounded, m(T) € [-1,1] for all T and p € P.
Then the multiplicative-weights algorithm defined by the update rule

5.3 (r+1) ( (T)(1 — ., <r>)
(5.3 RO o (mf(1 = eml7))
has the following regret bound: for all T and all p € Pk,
> %< () (’>> —logmh + > wm{D+ > AEm7),
0<7<T 0<7<T 0<7<T
where Wr(r?i)n

Proof. We extend the proof of Theorem 2.1 in [1] to the discounted case. By a
simple induction, we have for all ', 7(T) is proportional to the vector w(™) defined by

W =70 ] (1= 7eml).

— min (0)
= pEPL Tp -

0<T<T
e
Define the function {) =3 wi". Then i) = £<pT> , and we have for all T
{70 = Tl = 3 o) =€ 1z Lo
p

- §<T> (1 — <m<T>, 7r<T>>) < e*’YT<m(T)77r(T>>.
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Thus, by induction on T, £T+1) < exp(— ZO<T<T ¥r (m(), (7)), We also have for

all p, {7+ > w(TH) > ,ﬂ?fn [To<,<r(1— %mp ) Combining the bounds on &(7)
and taking logarithms, we have

> %< (T>> —logmieh — 3 log(l—y,m{7).

0<7<T 0<7<T
To obtain the desired bound, it suffices to observe that for all m € [—1,1] and v €
[0, 3], —log(1 —~ym) < ym+~%m|. 0O
PROPOSITION 5.7. If the sequence of discounts (y,) satisfies Assumption 3.2
and is bounded by %, then the REP algorithm with learning rates v, has sublinear

discounted regret.
Proof. Let

r7) = (7, (1)) ) € [=p. gl
be the instantaneous regret of the player. Then the REP update can be viewed as a
multiplicative-weights algorithm with update rule (5.3), in which the vector of signed
losses is given by m(T) T—:) € [-1,1], and discount factors (v,). Observing that
< () g7 )> = 0, we have by Lemma 5.6, for all p € Py,

Z Yr r(T) < —logw() + Z 72
Posr<r 0<7<T

Rearranging and taking the maximum over p € Pj, we obtain the bound on the
discounted regret,

RD(z) < —plognin +p > 2,
0<7<T

which shows lim supy_, . s <1T — R (z) <o0. D

Interestingly, the REP update can also be obtained as the solution to a regularized
)
P

version of the greedy update min_ g7, (7,
with a different regularization function.
ProproSITION 5.8. The REP update rule is solution to the following problem:

), similarly to the Hedge update, but

() 1
(T+ — : ) - (1)
{7 } =arg min <7r, 5 > + o R(m||7\™),

2
where R(w||v) = %Zpem T (:—: - 1)
Proof. Define the partial Lagrangian function

(") °
Zﬂ'p " 27 ZT( <7:(;f)—1> - A Z?Tp—l,

pEP T peP PEP

where X € R is the dual variable for the constraint mp = 1. Its gradient is

PEPk

Pk (™)
9 ) = A S I B e
aTrP P YT 1()7')

0
aﬁ(w;)\) =— Z T+ 1,

PEPK
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and (7%, \*) are primal-dual optimal if and only if

™ (™)) .
(i) =1+ <)\—pT and Z T, =

Tp

Multiplying by 7T1()T) and taking the sum over p € Py, we have 1 = 1 + v \* —

(), %), ie. A = (n(7)] Mpm)% thus the solution 7* satisfies the REP
update rule (5.2). O

6. Strong convergence of discounted no-regret learning. In this section,
we give sufficient conditions which guarantee convergence of the sequence of popula-
tion strategies. The idea is to show that, under these conditions, the discrete process
(M(T))TGN approaches, in a certain sense, the trajectories of the continuous-time repli-
cator dynamics. Then one can show, using a Lyapunov function, that any limit point
of the discrete process must lie in the set of stationary points RA. With an additional
argument, we show that, in fact, limit points lie in the set N of Nash equilibria.

We start by reviewing results from the theory of stochastic approximation, which
we use in the proof of Theorem 6.10.

6.1. Results from the theory of stochastic approximation. We summarize
results from [4] due to Benaim. Let D C R™, and consider a dynamical system given
by the ODE

(6.1) = F(u),

where F' : D — R™ is a continuous globally integrable vector field, with unique
integral curves which remain in D. Let ® be the associated flow function such that
t > @y (1) is the solution trajectory of (6.1) with initial condition p(0) = p(©).

6.1.1. Discrete-time approximation. We now define what it means for a
discrete process to approach the trajectories of the system (6.1).

Let (1(7), be a discrete-time process with values in D. (u(7)), is said to be a
discrete-time approximation of the dynamical system (6.1) if there exists a sequence
(7+)ren of nonnegative real numbers such that ZTGN v = o0 and lim; o v+ = 0, and
a sequence of deterministic or random perturbations U(™) € R™ such that for all 7,

(6.2) pmt — ) =y (F(u(”) + U(TH)) .

Given such a discrete-time approximation, we can define the affine interpolated
process of (u(7): let T, = 3°7_, v as in section 5.1.

DEFINITION 6.1 (affine interpolated process). The continuous time affine in-
terpolated process of the discrete process (u\™)ren is the function M : R, — R"
defined as

p(r+D) (0

M(T, +s) = pu™ + 5 V7 e N and Vs € [0,77).

Vr

The next proposition gives sufficient conditions for an affine interpolated process
to be an asymptotic pseudotrajectory (APT).

PROPOSITION 6.2 (Proposition 4.11in [4]). Let M be the affine interpolated process
of the discrete-time approzimation (u(T)), and assume the following:
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1. For all T >0,

T2
. (r4+1) || —
(6.3) Tlhinoo max E vU =0.
To: > Y <T lIT=71

T=T1

2. sup, ey |17 < o0
Then M is an APT of the flow ® induced by the vector field F.
Furthermore, we have the following sufficient condition for property (6.3) to hold.
ProrposiTiON 6.3. Let (M(T))TGN be a discrete time approximation of the sys-
tem (6.1). Let (2, F,P) be a probability space and (F;)ren a filtration of F. Suppose
that the perturbations satisfy the Robbins—Monro conditions: for all T € N,
(i) U is measurable with respect to F,
(ii) E[UT+V|F,] = 0.
Furthermore, suppose that there exists ¢ > 2 such that

sup E[[|U 7] < oo and SRt < oo,
TEN =

Then, condition 1 of Proposition 6.2 holds with probability one.

6.1.2. Chain transitivity. We next give an important property of limit points
of bounded APTs, given in Theorem 6.6.

DEFINITION 6.4 (pseudoorbit and chain transitivity). A (0,T")-pseudoorbit from
a €D tobeD is a finite sequence of partial trajectories. It is given by a sequence of
points (ti,yi),i € {0,...,k—1} (with t; > T for all i) and the corresponding sequence
of partial trajectories

{®i(yi): 0<t<t;j}; i=0,....k—1,

such that d(yo,a) < 8, d(P¢, (yi),yir1) <9 for all i, and yx = b.

The conditions are illustrated in Figure 2. We write ®: a —s 1 b if there exists a
(0, T)-pesudoorbit from a to b. We write a < b if a <57 b for all §,T > 0. The flow
® is said to be chain transitive if a < b for all a,b € D.

Fia. 2. A (6, T)-pesudoorbit from a to b.

In the remainder of this section, let I' C D be a compact invariant set for ®, that
is, ®;(I') C T for all t € RT.

DEFINITION 6.5 (internally chain transitive set). The compact invariant set T is
internally chain transitive if the restriction of ® to I' is chain transitive.

THEOREM 6.6 (Theorem 5.7 in [4]). Let X be a bounded APT of (6.1). Then
the limit set L(X) = ;50 {X (s): s >t} is internally chain transitive.
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Finally, we give the following property of internally chain transitive sets.

PROPOSITION 6.7 (Proposition 6.4 in [4]). Let T' C D be a compact invariant set
and suppose that there exists a Lyapunov function V : D — R for I' (that is, V is
continuous and LV (z(t)) = (VV(z(t)), F(z(t))) < 0 for all z ¢ T') such that V(I)
has empty interior. Then every internally chain transitive set L is contained in T' and
V' is constant on L.

6.2. The AREP class. Now, we are ready to define a class of online learning
algorithms which we call AREP. An AREP online algorithm can be viewed as a
perturbed version of the replicator algorithm.

DEFINITION 6.8 (AREP algorithm). An online learning algorithm, applied by
player © € Xy, with output sequence (W(T))TGN, 1s said to be an AREP algorithm if its
update equation can be written as

7™ k(D)) = k()
(64) D —mD =g, (ﬂé”< . p)> o7 ),

where (U(T))TGN is a bounded sequence of stochastic perturbations with values in RP*,
and which satisfies condition (6.3).

In particular, the REP algorithm given in Definition 5.5 is an AREP algorithm
with zero perturbations. It turns out that the Hedge algorithm also belongs to the
AREP class.

PROPOSITION 6.9. The Hedge algorithm with learning rates (), satisfying
Assumption 3.2 is an AREP algorithm.

Proof. Let (7(7))cx be the sequence of strategies, and let (u(™)), be any sequence
of population distributions. By definition of the Hedge algorithm, we have

k(1 () 0k, (™)
a{T) = {7 exp (—% o) Z WZ()T) exp | —y, —-> (Z ) ,

p p'€Pk

which we can write in the form of (6.4) with perturbation terms

(1) PR ()Y — gR(™) PR (M) — R () pk(T) _ pk(7)
UIST+1) _ T |:exp <_’Yr p(”) ) +W7% 1 +W(r)u

P P P '

V-
where

_ 0k, (1 (7)
O = _ L g 3 77 exp <_%M 7
VT PPy P

0 = (), " (u(r))) -
Letting 0(x) = e* —x — 1, we have for all p € Py,
() k(,(m)y — k() (7)
Ulgﬂ-l) _ WLH <_%€p(ﬂ ) =4 ) n WL(Zk(T) . [k(r)).
Ve p p

The first term is a O(v;) as 6(z) ~g x2/2. To bound the second term, we have by
concavity of the logarithm

_ . 0 () - _
k() — —ﬁlog Z ﬁ;/)exp <_%_M> < Z ﬂ.l()/)égl(#(f)) — Jk(n),
I p' EPy p p' €Pk
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And by Hoeffding’s lemma,

2

s Lo (™) 2
log Z Tpr €XP <_’YT%) < =, Z WZ(”)M—F %

P EPk p'€Pr P

Rearranging, we have 0 < 0%(7) — £%(1) < £%

Z’yT (t+1)

T=T1

o(7+1) = O(1,), and

o(2)

Finally, since ~, | 0, for any fixed T, MaXr, 5572, <T Z:f 72 converges to 0 as

71 — 005 therefore condition (6.3) is verified. a

6.3. Convergence of AREP algorithms with sublinear discounted
regret. We now give the main convergence result.

THEOREM 6.10. Suppose that the population strategies (,LL(T))T obey an AREP
update rule with sublinear discounted regret. Then (M(T)) converges to the set of Nash
equilibria N .

Proof. By assumption, we have

plr D — ) — o, (Gk ( g(lu(r))) 4 U}grﬂ)) - (F;(#(r)) " UZET+1)) ’

where, by definition of the AREP class, the perturbations U(7) satisfy condition 1
of Proposition 6.2. Condition 2 is also satisfied since the sequence (u(7), lies in the
compact set A. Thus by Proposition 6.2, the affine interpolated process M of (u(™)),
is an APT of the continuous-time replicator system g = F(u). Thus by Theorem 6.6,
the limit set L(M) is internally chain transitive.

Consider the set of restricted Nash equilibria RA. This set is invariant (RN is
the set of stationary points of the vector field) and compact (RN is the finite union
of compact sets by Remark 5.3). The Rosenthal potential function V' is a Lyapunov
function for RN (see the proof of Theorem 4.5), and V(RAN) has an empty interior
since it is a finite set by Remark 5.3. Therefore we can apply Proposition 6.7 to
conclude that the set of limit points L(M) is contained in RA and V' is constant over
L(M). Let v be this constant value.

Next, we show that the sequence of potentials V (7)) converges. Let ¢ be a limit
point of V(1(7). Then by Lemma 4.6, © = V(j), where /i is a limit point of (u(™)).
In particular, i € L(M), thus © = V(i) = v. This shows that the bounded sequence
(V(u(™)) has a unique limit point v; therefore it converges to v, and it remains to
show that v = Vv to conclude (by Lemma 4.6).

To show that v = V), we first observe that since V(M(T)) — v, we also have

V(p(™) Oy 4. But the population dynamics is also assumed to have sublinear

discounted regret; thus by Theorem 4.5, V(M(T)) % V. By uniqueness of the

limit, we must have v = V). O

Note that Theorem 6.10 assumes that the AREP update rule is applied to the
population dynamics (u(™)), not to individual strategies 7(") (). One sufficient con-
dition for (™) to satisfy an AREP update is that for each k, all players in X}, start
from a common initial distribution 7* #(0) = P k(O ), and apply the same update rule.
This guarantees that for all 7 and for all z, u(7) = 7(7)(x).
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F1c. 3. Simulation of the population dynamics under the discounted Hedge algorithm, initialized

at the uniform distribution. The trajectories of the population strategies ,u,k(‘r) are given in the 2-
simplex for each population (bottom). The path losses Elg(u(")) for both populations (top) converge

to a common value on the support on the Nash equilibrium. The sequences of discounted regrets
k(1)

(middle) confirm that the population regret is sublinear, i.e., limsup,_, .o S5 0.
r<t I

6.4. Convergence of the REP and Hedge algorithms. We apply Theo-
rem 6.10 to show convergence of the REP and Hedge algorithms.

COROLLARY 6.11. If (u\™)) obeys the REP update rule with learning rates -
satisfying Assumption 3.2 and such that v, < %, then p(™ — N.

Proof. The REP update rule is a discounted no-regret algorithm by Proposi-
tion 5.7, and it is an AREP algorithm with zero perturbations, so we can apply
Theorem 6.10. |

COROLLARY 6.12. If (u\™)) obeys the discounted Hedge update rule with learning
rates v, satisfying Assumption 3.2, then (™ — N.

Proof. By Propositions 3.8 and 6.9, the discounted Hedge algorithm with rates v,
is an AREP algorithm with sublinear discounted regret, and we can apply
Theorem 6.10. |

We illustrate this convergence result with a routing game on the example network
introduced in section 2.5. We simulate the population dynamics under the discounted
Hedge algorithm with a harmonic sequence of learning rates, v, = 102?_7. The results
are shown in Figure 3.
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7. Conclusion. We studied the convergence of online learning dynamics in the
nonatomic congestion game. We showed that dynamics with sublinear discounted
population regret guarantee the convergence of (ﬂ(T))7 the sequence of Cesaro means
of population strategies. To obtain convergence of the actual sequence of strategies
(M(T)), we introduced the AREP class of approximate replicator dynamics, inspired
by the replicator ODE. We showed that whenever the population strategies obey an
AREP dynamics and have sublinear discounted regret, the sequence converges. These
results assume that the sequence of discount factors (v, ) is identical for all players.
One question is whether this assumption can be relaxed, so that different players can
use different learning rates.
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insightful comments and suggestions.
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