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Modeling Game Theory under Ambiguous Beliefs
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Abstract: This paper presented an experimental system for modeling the theory of decisions and games under ambiguous
beliefs. It can be stated as the three—layer modeling of a decision maker who has ambiguous beliefs represented by the belief
functions (BEL), will maximize the Choquet expected utility (CEU), and to play the Nash equilibrium under uncertainty
(NEUU). By using Prolog, the author has developed the model base system which realizes the three—layer modeling
approximately and guides the users through the simulation and analysis interactively.
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