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A CATEGORY FOR EXTENSIVE-FORM GAMES

Peter A. Streufert
Economics Department
Western University

ABSTRACT. This paper introduces Gm, which is a category for extensive-form
games. It also provides some applications.

The category’s objects are games, which are understood to be sets of nodes
which have been endowed with edges, information sets, actions, players, and
utility functions. Its arrows are functions from source nodes to target nodes
that preserve the additional structure. For instance, a game’s information-set
collection is newly regarded as a topological basis for the game’s decision-node
set, and thus a morphism’s continuity serves to preserve information sets.
Given these definitions, a game monomorphism is characterized by the prop-
erty of not mapping two source runs (plays) to the same target run. Further, a
game isomorphism is characterized as a bijection whose restriction to decision
nodes is a homeomorphism, whose induced player transformation is injective,
and which strictly preserves the ordinal content of the utility functions.

The category is then applied to some game-theoretic concepts beyond the
definition of a game. A Selten subgame is characterized as a special kind of
categorical subgame, and game isomorphisms are shown to preserve strategy
sets, Nash equilibria, Selten subgames, subgame-perfect equilibria, perfect-
information, and no-absentmindedness. Further, it is shown that the full sub-
category for distinguished-action sequence games is essentially wide in the
category of all games, and that the full subcategory of action-set games is
essentially wide in the full subcategory for games with no-absentmindedness.

1. INTRODUCTION

1.1. A FOUNDATIONAL QUESTION

Extensive-form games can be specified in many different styles, as shown in
Figures 1.1-1.4 below. Game theorists informally understand that any substantial
concept in one style should have the same meaning in any other style, and that any
substantial result in one style should also hold in any another style.

This informal understanding might be formally developed. In particular, when
a concept or result is translated from one style to another, how would we define
the sense in which the translation itself was correct or incorrect? A good answer to
this question promises to help us identify and manipulate the substance of game-
theoretic concepts and results. This paper is part of a larger agenda which aims to
answer this and related questions by means of category theory.

Date: May 24, 2021. Keywords: Continuously labeled tree, Selten subgame, Nash equi-
librium, subgame-perfect equilibrium, distinguished-action game, sequence game, action-set
game. Classifications: MSC 91A70, JEL C73. Contact information: pstreufQuwo.ca, 519-661-
2111x85384, Economics Department, University of Western Ontario, London, Ontario, N6A 5C2,
Canada.

The author is grateful to the readers of Streufert 2020b.
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2 1. INTRODUCTION
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FIGURE 1.1. Two Gm games. In both games, player p3 selects action
e or action f without knowing whether she is at node 3 or node 4. In
the context of this paper, the utilities of the two games have the same
meaning (see note 2).
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1.2. EXAMPLES OF EQUIVALENCES

Figures 1.1-1.4 depict seven games, which game theorists regard as “equiva-
lent” in an informal sense. The equivalences between these games illustrate three
“dimensions” in which games can be transformed without changing anything sub-
stantial. First, utilities can be altered, as in Figure 1.1(a) versus Figure 1.1(b).
Second, nodes and actions can be specified in various “styles”, as in Figures 1.1(a),
1.2(a,b), and 1.3(a,b). Third, information sets might or might not have distin-
guished actions, as in Figure 1.1(a) versus Figure 1.4. All three dimensions will
be formalized by this paper’s isomorphisms, and thus the examples here provide
background for the paper’s summary in Section 1.3 below.

To be more specific, Figure 1.1 depicts two games, both resembling Selten 1975,
Figure 1. For readers less acquainted with game theory, it may be helpful to
accompany these games with a story.! Note that the two games have the same
configuration of nodes, edges, actions, information sets, and players. In both games,
nodes are numbers, edges are pairs of nodes shown by line segments, actions are
letters, player p: moves at the node 0 in the information set {0}, player rz moves
at the node 1 in the information set {1}, and player ps moves at the nodes 3 and
4 in the information set {3,4}.

The two games differ in that they have different utilities. For example, consider
the run {0,3,5}, that is, the run (or “play”) through nodes 0, 3, and 5. In game (a),

ITo tell a story matching Figure 1.1’s games, suppose a student (called player P1) must decide
between the bad action of not doing her homework (called b) and the correct action of doing her
homework (called c¢). Knowing that the homework has been finished (node 1), a dog (player P2)
must decide between the dumb action of eating the homework (d) and the good action of taking
a nap (g). Finally, without knowing whether the student chose bad (node 3) or the student chose
correct and the dog chose dumb (node 4), the teacher (player P3) must decide between excusing
the student (e) and failing the student (f). The student most prefers being excused without doing
the homework (run {0,3,5}), and least prefers failing after doing the homework (run {0,1,4,8}).
The dog likes eating homework (runs {0,1,4,7} and {0,1,4,8}). The teacher does not want to excuse
a badly behaving student (run {0,3,5}) or to fail a correctly behaving student (run {0,1,4,8}).
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player p: gets utility 1 from this run (shown as the first entry in the vector beneath
node 5). Meanwhile in game (b), player r: gets utility 3 from this run. Nonetheless,
in the context of this paper, the utilities in the two games have the same meaning
in the sense that they have the same ordinal content.” For example, in both games,
player p: most desires run {0,3,5}, least desires run {0,1,4,8}, and regards the
remaining three runs as equally desirable.

In addition to the different ways of assigning utilities, there are different styles
in which to specify nodes and actions. The following paragraphs arrange these
styles into five broad groups. Streufert 2019, Section 7, explains how each of these
five groups has its own advantages and disadvantages. Note that elsewhere in
the literature, nodes are sometimes called “vertices”, “states”, or “histories”, and
actions are sometimes called “labels”, “alternatives”, “choices”, or “programs”.

Group 1. Some styles specify nodes and actions abstractly without restriction.
Examples from economics include the styles in Selten 1975 and Myerson 1991,
Section 2.1. Examples from computer science and/or logic include the “labeled
transition system” style in Blackburn, de Rijke, and Venema 2001, page 3 (and
elsewhere); the style in Shoham and Leyton-Brown 2009, page 125; and the “epis-
temic process graph” style in van Benthem 2014, page 70.> A final example is the
“Gm” style in this paper. Since this group specifies nodes and actions abstractly
without restriction, this group can be understood to subsume the other four groups.
Relatedly, this paper’s Gm games include virtually all extensive-form games.*

Group 2. Other styles specify nodes as sequences of actions. Examples from
economics include the styles in Harris 1985 and Osborne and Rubinstein 1994, page
200. Examples from computer science and/or logic include the “protocol” style
in Parikh and Ramanujam 1985, the “history-based multi-agent structure” style
in Pacuit 2007, the “sequence-form representation” style in Shoham and Leyton-
Brown 2009, page 129, the “logical game” style in Hodges 2013, Section 2, and the
“epistemic forest model” style in van Benthem 2014, page 130. A final example is
the “sequence” style in this paper (see Figure 1.2(a)).

Group 3. Some new styles specify nodes as sets of actions. These are the “choice-
set” style in Streufert 2019, and the closely related “action-set” style in this paper
(see Figure 1.2(b)). Gm subcategories corresponding to Groups 2 and 3 will be
developed in Section 5 below. These subcategories will be called SGm and AGm.

2The utilities in the two games would not have the same meaning if mixed strategies were
allowed and the specified utilities were used to construct expected utilities. Expected utilities
attach more meaning to the specified utilities, and this additional meaning can be embodied
by a Gm subcategory that admits only affine utility transformations. The construction of this
subcategory is left for future research.

3Some labeled transition systems and process graphs have recursive transitions. These do not
support extensive-form games because extensive-form games require trees. Similarly, stochastic
games, such as those in Mertens 2002, are not extensive-form games because they have recursive
transitions.

4Some aspects of this claim should be clarified. [a] Although infinite runs are allowed, a Gm
game is discrete in the sense that each node has a finite number of predecessors. This excludes
non-discrete extensive-form games such as those in Dockner, Jgrgensen, Long, and Sorger 2000,
and Alds-Ferrer and Ritzberger 2016, Chapter 5. [b] A G game assumes that exactly one player
moves at each information set. Accordingly, simultaneous moves by several players are to be
specified by several information sets, as discussed in Osborne and Rubinstein, 1994, page 202. [c]
A Gm game specifies player preferences over runs by means of utility functions. Alternatively,
preferences could be specified by binary relations, as in Osborne and Rubinstein 1994, page 201.
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FIGURE 1.2. (a) A sequence game. (b) An action-set game. Section 5
develops subcategories for these kinds of games (SGm and AGm).
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FIGURE 1.3. (a) A node-set game. (b) An outcome-set game. Al-
though such games are Gm games, this paper does not define subcate-
gories for these two kinds of games.

Two more groups remain. Group 4. Some styles specify actions as sets of nodes.
An example is the “simple” style in Alds-Ferrer and Ritzberger 2016, Section 6.3
(see Figure 1.3(a)). Group 5. Other styles express both nodes and actions as
sets of outcomes. These include the style in von Neumann and Morgenstern 1944,
Section 10, and the style in Alés-Ferrer and Ritzberger 2016, Section 6.2 (see Fig-
ure 1.3(b)). Although Figure 1.3’s games are Gm games, the construction of Gm
subcategories for Groups 4 and 5 is left for future research (see note 5).

Finally, this five-group catalog of styles needs another dimension. In Figure
1.1(a), the actions of each information set are distinguished from the actions of any
other information set. In contrast, in Figure 1.4, the actions of one information set
are not distinguished from the actions of the other information sets. Gm games
allow undistinguished actions, and relatedly, Figure 1.4’s game is a Gm game.



ot

1. INTRODUCTION

. PQ .
right 1 right

left left

—
~oo N
— ==

P3

3

Ieft/ \;ght Ieft/ 4\i8ght
i

FIGURE 1.4. A Gm game with undistinguished actions.
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1.3. SUMMARY

This paper [a] develops a category for games and [b] applies the category to
some game-theoretic concepts beyond the definition of a game. For [a], Section 2
defines the category, Section 3.1 characterizes its monomorphisms, and Section 4.1
characterizes its isomorphisms. For [b], Section 3.2 considers Selten subgames,
Sections 4.2 and 4.3 consider two equilibrium concepts, and Section 5 considers some
properties of games. The results for [a] are called “propositions”, and the results
for [b] are called “theorems” (the results in the appendices are called “lemmas”).

[a] The category itself. To be more specific, Section 2 defines a game to be a
set of nodes which is accompanied by a large amount of additional structure. That
structure specifies (i) edges which link the nodes to create a tree, (ii) information
sets which partition the decision nodes, (iii) actions which label the edges, (iv)
an assignment of players to decision nodes which specifies who moves where, and
(v) for each player, a utility value for each run of the game. The information-set
collection is newly regarded as a basis for a topology on the decision-node set. Then
a continuity of the labeling imposes the restriction that the same feasible actions
are available at any two nodes in one information set (condition [C4]). Analogously,
the continuity of the player assignment imposes the restriction that the same player
moves at any two nodes in one information set (condition [G2]). The remaining
conditions in the definition of a game are relatively familiar.

Then Section 2 defines a game morphism to be a function from source nodes
to target nodes, which preserves all the additional structure. To preserve this
structure, a morphism is defined to satisfy six conditions. The first condition ([cE])
requires that edges are preserved. The second condition ([cI]) is the morphism’s
continuity, which ensures that information sets are preserved. Third, any morphism
determines an action transformation at each source decision node. These action
transformations are required to vary continuously across decision nodes so that
actions are transformed identically at any two source nodes in one information set
(condition [cL]). Further, a morphism is required to be compatible with a player
transformation which preserves moves (condition [gM]). Yet further, a morphism,
with its induced player transformation, is required to weakly preserve the ordinal
content of the players’ utility functions (condition [gU]). Finally, to make such
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utility comparisons possible, a morphism is required to preserve the end node of
each finite source run (condition [gZ]).

These games and game morphisms become the objects and arrows of the cate-
gory Gm. Proposition 2.4 shows that Gm is well-defined. Proposition 2.5 shows
that there is a forgetful functor to CLT, which is the category of continuously la-
beled trees (CLTs). CLTs have nodes, edges, information sets, and actions, but do
not have players and utilities. Next, Proposition 3.1 shows that a game morphism
is a monomorphism iff its induced run transformation is injective. Finally, Propo-
sition 4.1 shows that a game morphism is an isomorphism iff (i) it is bijective, (ii)
its restriction to decision nodes is a homeomorphism, (iii) its induced player trans-
formation is injective, and (iv) the ordinal content of the utility functions is strictly
preserved. Examples illustrate the independent roles of these four conditions.

[b] Applications. The remainder of the paper’s results concern applications of
Gm to game-theoretic concepts beyond the definition of a game. To begin, recall
Selten 1975 defines a kind of subgame which is standard in the game-theory liter-
ature. Meanwhile, Section 3.2 defines a categorical subgame to be the source of a
monomorphism. Theorem 3.2 characterizes Selten subgames as a special type of
categorical subgame in which (i) the subgame’s nodes are a particular node and all
its successors in the original game, (ii) the subgame’s information sets are in the
original game, (iii) the subgame’s actions and players are as in the original game,
and (iv) the subgame’s utility functions are essentially restrictions of the original
utility functions. Examples explore each of these four conditions.

Section 4.2 derives, from each game, its set of grand strategies, its sets of indi-
vidual player strategies, and its set of Nash equilibria. Theorems 4.3, 4.4, and 4.5
show that a game isomorphism preserves these sets. The manner in which a game
isomorphism preserves strategies and equilibria is somewhat complicated because
it must accommodate the action, player, and run transformations that are implied
by the isomorphism. In the same vein, Theorems 4.6 and 4.7 show how a game
isomorphism preserves Selten subgames and the subgame-perfect equilibria from
Selten 1975.

Section 5 develops some full subcategories of Gm. The first subcategory is
DGm, which is for “distinguished-action” games in which the actions of each in-
formation set are distinguished from the actions of every other information set.
DGm contains all six games in Figures 1.1-1.3, but not the game in Figure 1.4.
The second subcategory is SGm, which is for “sequence” games in which the nodes
are sequences of past actions, as in Figure 1.2(a). Theorems 5.1 and 5.2 show that
neither subcategory is restrictive in the sense that both (and also their intersection
DSGm) are essentially wide in Gm.

Next Section 5 considers the standard game-theoretic concepts of no-absentmind-
edness and perfect-information. Theorem 5.3 shows that both are invariant to game
isomorphisms. Finally, the section develops the subcategory AGm, which is for
“action-set” games in which the nodes are sets of past actions, as in Figure 1.2(b).
Theorem 5.5 shows that this is very mildly restrictive in the sense that AGm is
essentially wide in the Gm subcategory for games with no-absentmindedness.
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1.4. MOTIVATION

Section 1.1 proposed an agenda of translating concepts and results across differ-
ent styles of games. This section places the present paper within that agenda and
within the literature. The first four paragraphs are four steps in the same direction.

Translating Games. A necessary first step is to formally define a notion of
equivalence between individual games. This paper does so via Gm isomorphisms.
For example, the seven games in Figures 1.1-1.4 are isomorphic, in accord with the
intuition of game theorists.

Translating “Styles”. Theorems 5.1, 5.2, and 5.5 imply categorical equivalences
between Gm subcategories. These unify and extend earlier ad hoc equivalences in
the game-theory literature.® In terms of Sections 1.1 and 1.2, the theorems sys-
tematically translate between the general “style”, the sequence “style”, the action-
set “style”, the distinguished-action “style”, and the distinguished-action sequence
“style”. All proofs are constructive. Specifically, Lemma D.7 takes an arbitrary
game and constructs a distinguished-action sequence isomorph, and Lemma D.13
takes an arbitrary game with no-absentmindedness and constructs an action-set
isomorph.

Translating Concepts. Theorems 4.5, 4.6, 4.7, and 5.3 show that the concepts of
Nash equilibrium, Selten subgame, subgame-perfect equilibrium, no-absentminded-
ness, and perfect-information are preserved by Gm isomorphisms. Thus it is shown
how these five concepts can be easily translated from a game to its isomorphs,
regardless of “style”. (Since the “style” concepts themselves do vary with Gm
isomorphisms, they have relatively little “substance” in the sense of Section 1.1.)

Translating Results. The above success in translating concepts suggests a future
agenda for translating results. Such translations promise conceptual benefits. Fore-
most in the author’s mind is the formal synthesis of results and questions from the
many disciplines and subdisciplines which are each studying some version of game
theory. There seems much to gain because there is so much diversity. In addi-
tion, the author has been made aware of another benefit, namely, that categorical
translations between games may allow for syntactic translations between the logical
languages that are interpreted in those games. This would accord with the corre-
spondence theory of van Benthem 2001, and Conradie, Ghilardi, and Palmigiano
2014.

Categorical Perspective. In a different direction, it appears that a categorical
perspective can sometimes benefit game theory in unexpected ways. For example,
consider this paper’s novel use of topology to understand a game’s collection of
information sets. This happened as parallels between Gm and Top emerged, and
the idea seems to measurably clarify the definition of a game. Other examples may
appear in the future.

Related Literature. This paper is preceded by Streufert 2018, 2020a and 2020b.
These papers develop, respectively, the categories of node-and-choice preforms,
node-and-choice forms, and node-and-choice games. The present paper develops

5Theorems 5.2 and 5.5 unify and extend the ad hoc equivalences by Kline and Luckraz 2016
and Streufert 2019. Similar categorical results promise to extend the ad hoc equivalences in
Alés-Ferrer and Ritzberger 2016, Section 6.3. This future research will concern the two games in
Figure 1.3.
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an entirely different formulation which is considerably more transparent. In ad-
dition, the present paper is more general in the sense that it does not assume
distinguished actions (the other category names use the term “choice” as opposed
to “action” because that term is historically correlated with assuming distinguished
actions).

A complementary literature studies how finite extensive-form games can be re-
garded as compositions of fragments called “open games”. Within this literature,
the papers with nontrivial information sets are Bolt, Hedges, and Zahn 2019, and
the very recent work of Capucci, Ghani, Ledent, and Nordvall Forsberg 2021. These
papers define open games as morphisms, to be composed within a category. In con-
trast, the present paper defines games as objects, to be compared within a category.
Correspondingly, the compositions there have no counterpart here, and the general
morphisms here have no counterpart there.

Incidentally, categories with games as objects have also been constructed for
some other kinds of games.® Both Lapitsky 1999 and Jiménez 2014 define categories
for simultaneous-move games. Machover and Terrington 2014 defines a category
for some specialized cooperative games in political science. Finally, Abramsky, Ja-
gadeesan, and Malacaria 2000, Hyland and Ong 2000, McCusker 2000, and Honsell,
Lenisa, and Redamalla 2012 develop specialized categories for some extensive-form
games in computer science.

1.5. ORGANIZATION

The paper is organized as described in Section 1.3. Briefly, Section 2 defines
the category Gm. Section 3 characterizes monomorphisms and Selten subgames.
Section 4 characterizes isomorphisms and shows how they preserve Nash equi-
libria and subgame-perfect equilibria. Finally, Section 5 develops subcategories
for distinguished-action games, sequence games, action-set games, games with no-
absentmindedness, and games with perfect-information. Appendices A, B, C, and
D support Sections 2, 3, 4, and 5, respectively.

2. DEFINITION

This section defines the category Gm in three steps. In brief, Section 2.1 re-
views oriented trees, Section 2.2 introduces continuously labeled trees (CLTs), and
Section 2.3 builds games on CLTs.

2.1. OUT-TREES

The next two paragraphs define nontrivial out-trees, which are rooted oriented
trees with possibly unbounded depth, possibly unbounded and uncountable degree,
and at least two nodes. Thereafter are some derivative concepts.

As in Diestel 2010, Chapter 1, an wunoriented graph is a pair (X, &) such that
X is a set and £ is a collection of two-element subsets of X. The elements of
X are called nodes, and the elements of £ are called edges. A path linking xq
and xy is an unoriented graph ()_(75') of the form X = {zo, 21,22, ... T} and
& = {{zo, 71}, {71, 22}, ... {wo—1,2¢}} in which distinct i and j satisfy z; # z;.

61n addition, other papers study equivalences between games without using category theory.
These include the references in note 5, as well as McKinsey 1950, Thompson 1952, Dalkey 1953,
Kohlberg and Mertens 1986, Bonanno 1992, Elmes and Reny 1994, and van Benthem 2014 (pages
43-51).
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Out-tree (X, E)

X set of nodes x
E set of (oriented) edges zy
r L root node
< L weak tree order
< L, strict tree order
P L strict predecessor correspondence
P L immediate predecessor function
w L, set of decision nodes x
X~W L set of end nodes =
Z L, collection of runs Z
Za L collection of finite runs Z
Zinft L, collection of infinite runs Z

CLT (Continuously Labeled Tree) © = (X, E, H, \) satisfying [C1]-[C4]
collection of information sets H

labeling function

L set of actions a

L feasibility correspondence

L next-node function
L
L

set of grand strategies s (Section 4)
outcome function (Section 4)

SERCGES N <

CLT morphism 0 = [©,©0’, 7] satisfying [cE], [c]], [cL]
T node transformation
o L action transformation

Game I' = (X, E, H, \, u, U) satisfying [G1]-[G3]
m move-assigning function
1 L set of players ¢
U profile (U;), ., listing a utility function U; for each player 4
Wi L player i’s set of decision nodes z (Section 4)
S; L set of player-i strategies s; (Section 4)

Game morphism v = [I, I, 7] satisfying [gZ], [gM], [gU]
¢ L run transformation
L L player transformation

TABLE 2.1. Terms defined in Sections 2 and 4. Out-trees, CLTs, CLT
morphisms, games, and game morphisms are implicitly accompanied by
their components and derivatives (L).

Further, one graph (X°,£°) is said to be in another graph (X, &) iff X° C X and
E° C & An unoriented tree is an unoriented graph (X,€) in which every two
elements of X are linked by exactly one path in (X, &).

As in Bang-Jensen and Gutin 2009, Chapter 1, an oriented graph is a pair (X, E)
such that X is a set and E is a collection of ordered pairs from X such that
(VzeX,yeX) (z,y) € E = (y,x) ¢ E [this implies (Vx€X) (z,2) ¢ E]. Denote
the edges of an oriented graph by xy rather than (z,y). It is easily seen that each
oriented graph (X, F) determines an unoriented graph (X, &) by means of E > xy
— {z,y} € £ An oriented tree is an oriented graph whose unoriented graph is an
unoriented tree. Further, an out-tree is an oriented tree (X, E') which has a node
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r € X such that X~{r} = mF, where moFE is the projection of E onto its second
coordinate. Call r the root node. Finally, an out-tree (X, E) is nontrivial iff E # &.
A path from xq to x, is an oriented graph (X, E) of the form X = {xg, 21, 79, ...
ze} and E = {zox1,2122,...2¢_12¢} in which distinct i and j satisfy z; # zj.
Similarly, infinite path from xy is an oriented graph (X,é') of the form X =
{zg, 1, 22,... } and E= {zox1,z122, ... } in which distinct ¢ and j satisfy z; # z;.
If a path is in an out-tree, the path’s indices and edge set are redundant. In par-
ticular, if (X, E) is a path in an out-tree (X, E), then £ = {zycE |{z,y}CX }.
Accordingly, the paths in an out-tree will be identified with their node sets.

Consider a nontrivial out-tree (X, E'). Let < be the binary relation on X defined
by x < y iff there is a path from z to y. Call 5 the weak tree order. Next let < be
the binary relation on X defined by x < y iff © < y and = # y (this excludes trivial
one-node paths). Call < the strict tree order. Further, define the correspondence”
P:X=3W by P(y) = {z€X |z<y}. Call P the strict predecessor correspondence.
It is easily shown that (YyeX) P(y)U{y} is (the node set of) the path from r to y.
Incidentally, P(r)U{r} is the trivial path {r}.

Further, define W = w1 E, where 7w E is the projection of E onto its first coor-
dinate. Call W the set of decision nodes. It is easily shown that £ determines the
surjective function p with domain X~ {r}, codomain W, and graph {(y, z)|zyeE}.
Call p the (immediate) predecessor function. It is easily shown that (VyeX~{r})
p(y) € P(y).

Call X\ W the set of end nodes, and let Zg be the collection of all paths from
r to an end node. In addition, let Zi,x be the collection of all infinite paths from
r. Finally, let Z = ZrUZir, and call Z the set of runs (elsewhere “plays”).
Nontriviality implies Z is nonempty. Possibly Z = Zg, possibly Z2 = Zjq, and
possibly both Zx and Zj,« are nonempty.

2.2. CONTINUOUSLY LABELED TREES (CLTS)

Consider a nontrivial out-tree (X, E). Let H be a partition of W, and call its
elements information sets. One can regard H as the basis of a topology for W. Call
this topology the information topology. This paper uses the information topology
for W and the discrete topology everywhere else.

Let A be a surjective function with domain E. Call X the labeling function,®
and say that A(zy) labels the edge ry. Next define A to be the codomain of \.°
Although A could be called the set of “labels”, A will instead be called the set of
actions. Finally, it will be assumed that A is deterministic (Blackburn, de Rijke,
and Venema 2001, page 3) in the sense that for any two edges of the form xy; and
xy2, Mzy1) = M xysz) implies y1 = yo.

"To be clear, a correspondence F:X=3Y is taken to be a triple (X,Y,F#) such that
F& C XxY, and a function f:X—Y is taken to be a triple (X,Y, f&) such that f& C XxY
and (VzeX)(3yeY) (z,y) € f& (the three components of a correspondence or function are its
domain, codomain, and graph).

8Since there is a bijection between E and X~ {r}, a labeling function A on E could be alter-
natively specified by a function on X~ {r}.

9To be clear, recall from note 7 that a function is regarded as a triple. First, A =
()\d"m, Aeod, A8 is assumed to be a function such that Adom — B and Aeod = T A8 where mo A&
is the projection of A& onto its second coordinate. Second, A is defined to be A°d. Since A is
derived from A, A will not appear in the tuple defining a CLT. Accordingly, Table 2.1 lists A as a
component of a CLT, and A as a derivative of a CLT.
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From A derive the correspondence F:W=A by
(VzeW) F(z) = {a€A| (ByeX~{r}) A(zy)=a }.

Thus F(z) is the set of actions that label the edges leaving x. Call F the feasibility
correspondence, and call F'(x) the set of actions that are feasible at .

If X\ is deterministic, there is a function n:F&—X~{r} which takes each'’
(x,a) € F¥& to the unique y € X~ {r} such that AM(zy) = ¢ (Lemma A.1(b)). Call
n the next-node function. Notice that if the feasible action a € F(x) is chosen at
node z, then the next node will be n(z,a).

From a different perspective, F' = (F(z)), oy can be regarded as a set-valued
function from W. It will be assumed that F' is continuous as a function of W,
endowed with the information topology, into the collection of subsets of A, endowed
with the discrete topology.!! This is equivalent to assuming that two nodes in one
information set have the same feasible set.

A continuously labeled tree (CLT) is a tuple © = (X, E, H, \) such that

[C1] (X, E) is a nontrivial out-tree,

[C2] H is a partition of W,

[C3] A is a deterministic surjective function from F, and
[C4] (F(x)) ey is continuous from W.

Figures 2.1 and 2.2 provide four examples (temporarily ignore the dashed arrows
suggesting morphisms, and the remarks about morphisms in the captions). A tree
diagram with underlined root node, shaded information sets, and labeled edges
unambiguously specifies all the components of a CLT.

The ensuing paragraphs will define CLT morphisms. This paragraph begins by
fixing some general notation. For f:X—Y and AC X, let f(A) = { f(z)|x€A}.
Also, for f:X—Y, ACX, and B CY, let f|4 5 be the function with domain A,
codomain B, and the graph of f|4. This construction is well-defined iff f(A) C B.

Consider a source CLT © and a target CLT ©'. A node transformation is a
function of the form 7:X—X’. It will be assumed that T preserves edges in the
sense that (VxyeFE) 7(x)7(y) € E’. Edge preservation easily leads to several ob-
servations about the out-trees (X, F) and (X', E’). These are included far below
in Proposition 2.1(a—e). Among them is 7(W) C W', which implies that 7|w,w- is
well-defined (recall the general notation of the previous paragraph).

It will also be assumed that 7|w - is continuous. This is equivalent to saying
that the inverse image of every target information set is the union of a collection
of source information sets. For another perspective, recall that W and W’ are
endowed with partition topologies. Thus continuity is equivalent to saying that
the image of each source information set is included in a target information set
(Lemma A.2). In other words, continuity says that source information sets cannot
be “split”.

For example, consider Figure 2.2. There 7|w,w+ = idyw is discontinuous because
the inverse image { x€W | 7(z)e{1} } = {1} of the target information set {1} fails
to be open in the source information topology. Equivalently, 7|ww: = idw is

10per is the graph of the correspondence F', as in note 7.

HThis is equivalent to assuming that F:W=A is lower semicontinuous in the sense of Berge
1963, page 109, when its domain is endowed with the information topology, and when its codomain
is endowed with the discrete topology.
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1 2 1 2

0 0
b\ \b \b \d
3 3 4

Sy A

FIGURE 2.1. © and ©' are CLTs. Figure 1.1’s games are built on @',
and game theorists would informally regard @ and ©’ as equivalent.
[©,6’,idx] is a morphism (where idx is an identity in Set).

Ji o Sy

FIGURE 2.2. © and ©' are CLTs. [©,0',idx] is not a morphism be-
cause T|w,w = idw is not continuous.

discontinuous because the image 7({1,3}) = {1,3} of the source information set

{1,3} is not included in a target information set. In other words, 7|w,w’ = idw
is discontinuous because it “splits” the source information set {1,3}. In contrast,
consider Figure 2.1. There 7|w,w+ = idw is continuous since no source information

sets are split. The same can be said about Figure 4.1 far below.

To interpret continuity in the context of game theory, remember that continuity
prevents source information sets from being split. Thus, since large information
sets correspond to less information, continuity corresponds to preserving a lack of
information.

From the tuple [©,0’, 7], derive a = (a,:F(x)—=F'(1(x))),cy at each x € W
by

(VaeF () az(a) = N(7(z) 7(n(x,a))).

Call « the tuple’s action transformation. At each x € W, the function «, sends
source actions feasible at x to target actions feasible at the image of z. In particular,
consider a source action a which is feasible at x. This a is sent to the target action
that labels the target edge from the image of x to the image of the next source node
determined by x and a. This target action belongs to F'(7(z)) by the definition of
F'.

As a whole, @ = (ag),cyy is a function-valued function with domain W. It
will be assumed that « is continuous as a function from W, endowed with the
information topology, into the set of functions, endowed with the discrete topology.
This is equivalent to assuming that (VHeH,x1€H,22€H) oy, = 0p,. In words,
two nodes in one information set transform actions in the same way.
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To explore this carefully, suppose {z1, 22} C H € H and consider the functions
Oy, F(x1)—=F'(1(21)) and oy, :F(z2)—F'(1(22)). [C4] for © implies F(x1)
F(x3). Further, if 7|y, w- is continuous, there is H' € H' such that {7(z1), 7(x2)}
C H’, and thus [C4] for ©" implies F'(7(x1)) = F'(7(x2)). Hence, if 7|w,w- is con-
tinuous, the domains and codomains of o, and a,, coincide, and thus the equality
Qz, = Qg reduces to (Va€F(x1)=F(z2)) ag,(a) = ag,(a).

For example, consider Figure 2.3. Here

az(b) = N (7(3)7(n(3,b))) = N(7(3)7(5)) = M(35) = e and
ag(b) = N (7(4)T7(n(4,b))) = N(7(4)7(7)) = N (47) = 1.
Since these differ, oz # 4. Thus since 3 and 4 belong to the same information set in
O, « is discontinuous. In contrast, Figure 2.1 provides an example of a continuous
. There az(b) = a4(b) = e and az(c) = as(c) = f. Thus (by the previous
paragraph), as = a4. So, since {3,4} C W is the only nonsingleton information
set in O, « is continuous from W.

C 1= > S - S

0
b‘ ‘b b ‘d
3 4

Sy Sy

FIGURE 2.3. © and ©' are CLTs. [©,0',idx]| is not a morphism be-
cause its & = (), oy is not continuous from W.

Note that the continuity of o from W allows “local” action changes in the sense
that actions can be changed differently at different information sets. For example,
return to Figure 2.1, where ag(b) = b and a3(b) = e. This is consistent with the
continuity of a because 0 and 3 are in different information sets.

A CLT morphism is a node transformation which preserves edges, information
sets, and labels, but possibly not the root. More precisely, a CLT morphism is a
tuple § = [©,O0’, 7] such that © and @' are CLTs, : X—X’,

[cE] (VeyeE) 7(x)r(y) € E',
[e]] T|w,w- is continuous, and
[cL] (@z)gew is continuous from W

(where (ag) ey is derived from [©,0’,7]). Call [cE] edge preservation, call [cI]
information-set preservation, and call [cL] label preservation. Note that the source
root r may or may not be taken to the target root 7’.
Proposition 2.1. Suppose that [©,0’, 7| is a morphism. Then the following
hold.
(a) (VzeX,yeX) v Sy = 7(z) <" 7(y).
(b) (VzeX,yeX) x <y = 7(x) < .
(c) (VyeX) 7(P(y)) € P'(1(y))."

12Recall f(A) was defined as { f(z)|z€A} shortly after the definition of a CLT.
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(d) (VyeX~{r}) 7(p(y)) = p'(7(y))-

(e) (W) C W'.12

(f) (VayeE) ax(May)) = N (m(2)7(y)).

(9) (VzeW, aeF (z)) T(n(x,a)) = n'(1(x), ay(a)). (Proof A.3.)

This paragraph defines the category CLT, which is called the category of CLTs
(continuously labeled trees). Let an object be a CLT ©. Let an arrow be a CLT
morphism [©,©’, 7]. Let source, target, identity, and composition be

0,0, 71" =0, [0,0/,7]" =0, ide =[O, 0,idx], and
[©',8",7]0[0,0",7] = [0,0", o]
(where idx is an identity in Set).

Proposition 2.2. (a) CLT is well-defined. (b) If [©,0',7] and [©',0",7']
are morphisms, then the action transformation of [©',0",7']0[0,6' 1] is
(] ;)0 ) e - (Proof A.4.)

2.3. GAMES

Let u be a surjective function with domain W. Next define I to be the codomain
of .13 Call p the move-assigning function, call a member of I a player, and say that
player p(z) moves at node z. It will be assumed that p is continuous. This means
that, for each i € I, the inverse image { €W | u(x)=i } is open in the information
topology. This is equivalent to saying that, for each i € I, {x€W | u(x)=i} is the
union of a collection of information sets. Equivalently, the nodes in each information
set are assigned to the same player.

For each i € I, consider a function U;:Z—R. Call U; the wtility function of
player i (elsewhere the “payoff function” of player ¢). The intended meaning of U;
is that, for all Z; € Z and Zs € Z, U;(Z1) > U;(Z5) iff player ¢ weakly prefers the
run Z, over the run Z,. This meaning is called the “ordinal preference content” of
U;.

An (extensive-form) game is a tuple (X, E,H, A, u, U) such that

[G1] (X,E,H,)\)is a CLT,
[G2] 1 is a continuous surjective function from W, and
[G3] U= (Ug:Z—R),;.

Figures 1.1-1.4 provide seven examples. Note that a CLT diagram with movers
and utility vectors unambiguously specifies almost all the components of a game.
The only thing that may need to be specified externally is the order in which the
utility vectors list the players.

Game morphisms will be built on certain CLT morphisms. Say that a CLT
morphism [©,0’, 7] preserves ends iff 7(X~W) C X'\ W'. Figure 2.4 shows a
morphism which does not preserve ends, because the end node 2 is mapped to
the decision node 12. Accordingly, the run {0,2} is mapped to the non-run path
{10,12}. Arguably, the source utility assigned to the source run {0,2} should
imply nothing about the target utilities assigned to the target runs {10,12,13}
and {10,12,14} because the connection between that source run and those two

13T his derivation of I from w is very similar to the derivation of A from A. In particular, note 9
would apply with I, u, W, and “game” replacing, respectively, A, A\, E/, and “CLT”.
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target runs is so nebulous. For this reason, game morphisms are not built on CLT
morphisms that fail to preserve ends.

/1 /11
W T m\d /13
9\2 o 12\f

FIGURE 2.4. The morphism [0,0%, 7] defined by 7(x)=x+10.
[©,607, 7] is not end-preserving.

In contrast, Figure 2.5 shows an end-preserving morphism. Here it seems rea-
sonable that a player’s preference between the source runs {0,1} and {0,2} could
be preserved in a preference between the target runs {50, 10,11} and {50, 10,12}.
Note that the images {10,11} and {10, 12} of the two source runs are preceded by
the target node 50, and that 50 is not the image of any source node.

g/51
\ 1

/1 50 h /11
O& T 0&
o 2 o 12

FIGURE 2.5. The morphism [©, ©’, 7] defined by 7(x)=x+10. [©,6’, 7]
is end-preserving.

From an end-preserving [©, ©’, 7], derive the function (:Z—Z’ by
(Z) = Por(r)Ur(Z).

Call ¢ the run transformation. Proposition 2.3 shows that ( is well-defined. For
example, in Figure 2.5,

¢({0,2}) = Plor(r)u7({0,2}) = {50} U{10,12} = {50, 10, 12},
where P'or(r) = P'o7(0) = P'(10) = {50}.

Proposition 2.3. If a morphism [©,0’, 1| is end-preserving, then its run trans-
formation ¢ is well-defined. (Proof A.6.)

To go further, consider two games I" and I'" (with their © and ©’), and suppose
that [©,0’, 7] is an end-preserving morphism. It will be assumed that there exists
a function ¢:J—I' such that top = p/or|w,w-. This implies (VaeW) (u(z)) =
W' (7(x)). This says that at each x € W, the source player with the move at x
is sent to the target player with the move at the image of z. Call ¢ the player
transformation of [I', I’ 7]. There can be no more than one player transformation,
because for each i € I, the definition of I and [G2] for I" implies there is an x € W
such that ¢ = p(z), and thus ¢(7) is determined as p/(7(x)).
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FI Ll F2 [Z]

FIGURE 2.6. [0',0?,idy1] is an end-preserving CLT morphism. But
[, I'?)id x1] is not a game morphism because there is no player trans-
formation ¢.

At the same time, the existence of a player transformation is a restrictive as-
sumption. For example, consider Figure 2.6. There the tuple [0, 02 idx] is an
end-preserving CLT morphism. But the equation top = p'oT|y1 2 is equivalent
to tou! = p2oidyy1, which implies (Va€{0,1}) t(u'(z)) = p?(x), which is equivalent
to the two equations (1) = tou!(0) = p?(0) = p1 and t(p1) = topl (1) = p%(1) =
pe. Since it is impossible to satisfy both these equations, no player transformation
L exists.

A game morphism is a node transformation which preserves edges, information
sets, labels, ends, movers, and the ordinal preference content of the utility functions.
More specifically, a game morphism is a tuple v = [I', I'", 7] such that I" and I are
games,

[gZ] [©,0', 7] is an end-preserving CLT morphism,

and there exists ¢:I—1I' such that

[gM] vop = p'oT|w,w and

[8U]  (Viel, 2162, Z,€2Z) Ui(Z1) > Uy(Zy) implies U,y 0(Z1) > Ulyy0C(Za)

(where ¢ is derived from [©,0',7]). Call [gM] move preservation, and call [gU]
utility preservation.

This paragraph defines the category Gm, which is called the category of exten-
sive-form games. Let an object be a game I'. Let an arrow be a game morphism
[[, I, 7]. Let source, target, identity, and composition be

[F,F/’T}src = Fv [F5F/7T}trg = Fl, ldF = [F7F7|dX]7 and
(I, 1", 2ol I 7} = (1,1, o],
Proposition 2.4. (a) Gm is well-defined. (b) Suppose [I, I, 7] and [I"", I, 7']

are morphisms. Then the run transformation of [I'', " 7']o[I,I", 7] is ¢'o(, and
its player transformation is J/ov. (Proof A.8.)

Proposition 2.5. Define F from Gm to CLT by
Fo: (X,E,H,\pu,U) — (X, E,H,\) and
Fi: [, 7] = [Fo(I),Fo(I), 7).
Then F is a well-defined functor. (Proof A.10.)

3. MONOMORPHISMS

3.1. CHARACTERIZING MONOMORPHISMS

The source of a CLT monomorphism is called a categorical subCLT of the
target. Similarly, the source of a Gm monomorphism is called a categorical subgame
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of the target. A wide variety of examples appear in Figures 3.1, 3.2, 3.3, 3.5, and
3.6 (temporarily ignore their captions’ remarks about Selten subCLTs and Selten
subgames). Further, the morphisms in Figures 2.1 and 4.1 also happen to be monic.

Proposition 3.1.
(a) A CLT morphism [©,0’, 1] is monic iff T is injective.
(b) A Gm morphism [, I",7] is monic iff its ¢ is injective. (Proof B.5.)

Proposition 3.1(a) characterizes CLT monomorphisms by the injectivity of 7.
The injectivity of 7 implies the injectivity of each action transformation c, (Lemma
B.6). Figure 3.1 provides an example of a CLT monomorphism.

e e

Q —_———

e o’

FIGURE 3.1. The monomorphism [©,@’,incx x/].'* © is a categorical
subCLT of @', but not a Selten subCLT.

Proposition 3.1(b) characterizes a game monomorphism by the injectivity of
its run transformation (. By inspection, the injectivity of ( is weaker than the
injectivity of 7, and the next paragraph will show by example that it is strictly
weaker. The salient difference between parts (a) and (b) of the proposition is that
game morphisms are built on CLT morphisms that are end-preserving (condition
[82]).

For example, consider Figure 3.2. Here ( injectively maps the two source runs
to the two target runs. Yet 7 is not injective because 7(41) = 7(42) = 40. Thus
Proposition 3.1 implies [, I, 7] is monic but [©,©’, 7] is not.'> To develop intu-
ition for [I', I, 7] being monic, let v denote [I',I"”, 7] and consider the problem of
specifying distinct ' = [I'*, I',71] and 42 = [['*, I, 7%] such that yoy! = ~yory2.
The non-injectivity of 7 suggests specifying an #* € X* such that 71 (2*) = 41 and
72(2*) = 42. But since v! and 72 must be built on end-preserving CLT morphisms,
and since 41 and 42 are not end nodes, * cannot be an end node. This suggests
specifying a successor y* of z*. But then [cE] for 4! implies 71(y*) = 81, and
[cE] for 4% implies 72(y*) = 82. These equations and the definition of 7 imply
Torl(y*) = 81 and To72(y*) = 82, which contradict yoy! = yoy?.

Game monomorphisms can also have non-injective action and player transfor-
mations. Figure 3.2’s example has a non-injective action transformation because
the definition of o implies ag(b) = ag(d) = f. Meanwhile, Figure 3.3’s example has
a non-injective player transformation because [gM] implies both ¢(r1) = ¢(u(0)) =

@' (7(0)) = pr and t(pr2) = t(u(1)) = 1/ (7(1)) = p1.

147 ot incc,p be the inclusion function from C to D.
15T his is consistent with Proposition 2.5’s forgetful functor because a functor need not take a
monomorphism to a monomorphism.
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rp1 c _81 81
P1 } 41 /[U] P1 ¢ P1 y[“]
0 -——= 0 — 40
’ lzf a2 st
r I’

FIGURE 3.2. The monomorphism [I, I, 7] defined by 7(x) = 40 for
x € {41,42} and 7(z) = = otherwise. Its [©,0’, 7] is not monic. I" is a
categorical subgame of I, but not a Selten subgame.

F2 [Z] Fl Ll

FIGURE 3.3. The monomorphism [I'?, ', id y2]. Its ¢ is not injective.
I'? is a categorical subgame of I'', but not a Selten subgame.

3.2. SELTEN SUBGAMES

Selten 1975 defines a different concept of subgame.'® Consider a CLT @’. Then
for each r € W', define the Selten tuple © = (X, E,H, \) by

X ={yeX'|r="y},
E={z'y ek [{«,y}CX},
H={HeH |H'CX}, and

A= Ng3(m):

This is a CLT iff [] (VH'eH') H' C X or H' C X'\ X (Lemma B.10). If the tuple
is a CLT, call it the Selten subCLT of ©" at r. Otherwise, the Selten subCLT of
©' at r does not exist. For example, consider ©’ in Figure 3.4. The Selten subCLT
at 24 has three nodes, and the Selten subCLT at 0 is @’ itself. In contrast, there
is no Selten subCLT at any other node. For example, the figure’s @ illustrates
the Selten tuple below 11. This is not a CLT because 11 is not in an information
set, in violation of [C2]. Relatedly, condition [#] is violated because {11,12} € H/,
11 € X, and 12 ¢ X.

Finally, consider a game I and an r € W’. If the Selten subCLT of @’ at r
exists, the Selten subgame of I'" at r is the game I' = (X, E, H, A\, u, U) constructed
by letting © = (X, E, H, A) be the Selten subCLT of © at r, and by defining p and
U= (Ui:Z—R);c; by

H= M/\W,W(W) and
(Viel,ZeZ) U;(Z) = U}(P'(r)uZ2)

(Lemma B.11 verifies that I" is well-defined). Because I" determines r, the statement
that “I" is a Selten subgame of I""” is equivalent to the statement that “I" is the
Selten subgame of I at r”. The parallel statement holds for CLTs.

16The construction here accords with the standard definition in Selten 1975 and Myerson 1991,
page 184, except that the standard definition admits trivial one-node subgames at each of a game’s
end nodes. In this paper, all games have at least two nodes because of the nontriviality in [C1].
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FIGURE 3.4. The tuple © is not a CLT because 11 is not in an infor-
mation set. The CLT @’ does not have a Selten subCLT at 11.

Theorem 3.2.
(a) © is a Selten subCLT of @' iff (i) © is a categorical subCLT of @ wvia
(0,60 incx x/] with o = ({dp () yew (1) X ={y'eX"|r="y }, and (iii) H C H'.
(b) I' is a Selten subgame of I'" iff (ix) I' is a categorical subgame of I'" wia
I I incx x| with a = {(idp(, and ¢ = incrp, (1) X = {yeX'|r='y },
) (x) ) zew )
(iii) H € H', and (iv) U = (U/oC),c;. (Proof B.13.)

Theorem 3.2(a) shows that a Selten subCLT is a special kind of categorical
subCLT. Restriction (ii) is identical to the Selten definition of X. It rules out the
categorical subCLTs in Figures 3.1 and 3.2. Meanwhile, the action transformation
in (i) implies that the subgame’s actions are the same as in the game itself. This
rules out the categorical subCLT implicit in Figure 2.1 long ago.

Restriction (iii) is relatively subtle. To explore it, recall that H generates a
topology for W. This topology can be compared with the subspace topology for
W that is implied by the topology for W’ generated by H’ (restriction (ii) implies
W C W’). By inspection, restriction (iii) implies that H generates the subspace
topology. In fact, (iii) is strictly stronger.

In this paragraph, the first example’s H does not generate the subspace topology,
and the second example violates (iii) even though its H generates the subspace
topology. First, consider Figure 4.1 far below. There © and ©’ satisfy (i) and (ii),
but they violate (iii) because {3} € H~\H'. Note H generates a topology other
than the subspace topology (the former topology is strictly finer than the latter).
Second, consider Figure 3.5. Here © and @’ satisfy (i) and (ii), but they violate (iii)
because {11} € H~H'. In contrast to the first example, this example’s H generates
the subspace topology. This violation of (iii) accords with Figure 3.4 and the earlier
observation that this ©" does not have a Selten subCLT at 11.

Next, Theorem 3.2(b) shows that a Selten subgame is a special kind of categorical
subgame. All the restrictions of the preceding paragraph are imposed. In addition,
restriction (ix) stipulates that ¢ = incy -, which implies that ¢ is injective. This rules
out the categorical subgame in Figure 3.3. Finally, restriction (iv) implies that the
ordinal content of the utility function is strictly preserved in the sense that [gU]’s
conditional holds in both directions. This rules out the categorical subgame in
Figure 3.6.
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FIGURE 3.5. The monomorphism [0, 0’ incx x/]. © is a categorical
subCLT of ©', but not a Selten subCLT. ©’ also appears in Figure 3.4.
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FIGURE 3.6. The monomorphism [I',I”,idx]. I" is a categorical sub-
game of I'"', but not a Selten subgame.

4. ISOMORPHISMS

4.1. CHARACTERIZING ISOMORPHISMS

The following theorem uses the term “homeomorphism” from topology. If
[©,0',7] is a morphism and 7 is bijective, then 7|y - is a homeomorphism iff

(t|lw.w)~! is continuous. For example, in Figure 4.1, 7|y, = idy is not a
homeomorphism because (7|w,w+)~' = idw~ is not continuous. In particular,
(tlw,w/)~! = idw- splits the information set {3,4}. For another perspective, re-

call that W and W’ are endowed with partition topologies. Thus, if [©,0’,7] is a
morphism and 7 is bijective, 7|w,w- is a homeomorphism iff # > H — 7(H) € H'
is a bijection. For example, in Figure 4.1, 7|w,w+ = idy is not a homeomorphism
because it does not define a bijection between H and H'.

c & c &

0
M
3

/Y /\f @ /Y /\f @’

FIGURE 4.1. The morphism [©, ©,idx] is not an isomorphism because
T|w,w+ = idw is not a homeomorphism.
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b
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Proposition 4.1.

(a) A CLT morphism [©,0’, 1] is an isomorphism iff T is bijective and T|w,w
is a homeomorphism. Further, if [©,0',7] is an isomorphism, then each «, in
(00) ey 18 bijective, the inverse of (0,0, 7] is (0,0, 7], and the inverse’s action
transformation is <a;}1(rl)>z’€W“

(b) A Gm morphism [, I, 7] is an isomorphism iff T is bijective, T|w,w+ is
a homeomorphism, t is injective, and (Vi€l,Z1€Z,7Z,€Z) U;(Z1) > Ui(Z2) <
Ul(i)OC(Zl) > UL’(Z.)OQ(ZQ).17 Further, if [I,T",7] is an isomorphism, then its ¢
is the bijection 7|z z, its ¢ is bijective, its inverse is [I', I, 71|, the inverse’s run
transformation is (~*, and the inverse’s player transformation is 1 =*.*® (Proof C.4.)

To explore Proposition 4.1(a)’s characterization, this paragraph relaxes each of
its two conditions independently. In Figure 3.1 (long ago), 7 is not a bijection
but 7|w,ws = idf is a homeomorphism. Here the tuple [©",0,771] cannot be
constructed because 7! does not exist. In Figure 4.1, 7 is a bijection but 7|y, is
not a homeomorphism. Here the tuple [0',0,771] = [©’, 0, idx] is not a morphism
because idx- is not continuous in violation of [cI].

To explore Proposition 4.1(b)’s characterization, this paragraph relaxes its third
and fourth conditions independently (its first two conditions are equivalent to
[©,©’, 7] being an isomorphism by part (a)). In Figure 3.3, [0,0', 7] = [62,01, 7]
is an isomorphism, ¢ is not injective, and the biconditional holds. Here the tuple
([, [,7=Y = [I'', I'?)idx1] is not a morphism because it does not have a player
transformation in violation of [gM] (Figure 2.6 illustrated this in a different con-
text). In Figure 3.6, [©,©’, 7] is an isomorphism, ¢ is injective, and the biconditional
is violated. Here the tuple [I", I',7~!] = [I"", I',idx] is not a morphism because it
violates [gU].

To build further intuition for Proposition 4.1(a), note that the bijectivity of
7 is powerful. In particular, Lemma C.1(a) shows that a bijective 7 implies a
bijective edge transformation in the sense of Proposition 4.2(a). This result relies
on the special properties of trees, and plays a central role in proving the reverse
direction of Proposition 4.1(a). Proposition 4.2 itself collects some implications of
CLT isomorphisms which do not appear in Proposition 4.1. It is comparable to
Proposition 2.1.

Proposition 4.2. Suppose [©,0', 7] is an isomorphism. Then the following
hold.

(a) E > zy— 7(x)7(y) € E' is a bijection.

(b) (VreX,yeX) z g y & 7(2) < 7(y).

(c) (VzeX,yeX) z <y & 7(z) <" 7(y).

(d) r(r)=1r".

() (WyeX) 7(P(y)) = P'(r(y)).

(f) Tlxw.x~w is a bijection. (Proof C.5.)

17In this sentence, ¢ can be replaced by 7|z z/ because of the following. Part (a), 7 being
bijective, and 7|y, 1/ being a homomorphism together imply that [©,8’,7] is an isomorphism,
which by Lemma C.2(b) implies {( = 7|z z/.

18The three conclusions of part (a)’s second sentence could be added to part (b)’s second
sentence. These additional conclusions follow immediately from part (a) and Proposition 2.5’s
forgetful functor.
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4.2. NASH EQUILIBRIUM

Consider a CLT 6. Let S be the set of continuous s:W—A such that (VaeW)
s(z) € F(z). Call a member of S a grand strategy. Continuity is equivalent to s
being constant across each information set.

At each decision node x € W, a grand strategy s € S determines the action
s(z), and thus the node’s successor n(z,s(z)). As a result, a grand strategy
s € S determines the run Z € Z consisting of r, x1=n(r, s(r)), xe=n(z1, s(x1)),
and so on, either indefinitely or until an end node occurs. To put this another
way, for each grand strategy s € S, there is exactly one run Z € Z such that
(VzeZNW) n(x,s(x)) € Z. This defines a function o from S into Z. Call o the
outcome function.

Theorem 4.3. Suppose [©,0', 7] is an isomorphism. Then the following hold.

(a) S35 = (1 (s(t7Ha"))) ) pew €S is a bijection. Its inverse is
S35 (o 1(s'(7(x))) )pew 15" €5
(8) (5€5) Coo(s) = 0'({ty+(ory (7= (') Vs ). (Proof C.6.)

Consider a game I'. Then consider a player ¢ € I, and let W; be the inverse
image {x€W |u(x)=i}. Thus W; is the set of nodes at which player i moves.
Endow W; with the subspace topology from W. The continuity of u implies that
this topology is generated by { HCH | HCW,; }, and that this collection partitions
W, (Lemma C.7). Finally, let S; be the set of continuous functions s;:W;— A such
that (VzeW;) s;(x) € F(z). In light of the second-previous sentence, continuity
requires that each s; is constant across each information set H that is a subset of
W;. Call S; the set of player-i strategies.

Theorem 4.4. Suppose [I',I",7] is an isomorphism. Then the following hold.

(a) (Viel) T|W1.7WL/<1_) is a homeomorphism.
(b) (Fi€D) Si 3 si = (a1 (5771 (@) )arewr,
inverse is S; 3 (a;l(si(i)(T(x))N%Wi < 8y € Sy (Proof C.8.)

€ SZ(i) is a bijection. Its

There is a straightforward bijection between the set S of grand strategies and the
set II;crS; of player-strategy profiles. In particular, S > s — (s|w,);c; € ILiesS;
is a bijection. Its inverse is S 3 Ujers; — (sﬁiel € IL;c7S;, where U;crs; is the
function whose domain is W = U,;c;W;, whose codomain is A, and whose graph is
Uie[SZgr.

In light of the preceding bijection, identify a grand strategy s € S with a player-
strategy profile (s;),.; € Il;c1S;. Relatedly, for each i € I, identify an s € S with a
pair (s;, s—;), where s; € S;, and where s_; is understood as both the grand-strategy
restriction s|ww, and the player-strategy subprofile <Sj>j61\{i} € jcr 4} Sj- In
this fashion s_; specifies the strategies of player i’s opponents.

A Nash equilibrium is an s € S such that (Vi€l, s} €S;) Ujoo(s) > Uoo(s],5_;).
Thus a Nash equilibrium is a strategy profile in which each player’s strategy is
a best response to their opponents’ strategies. Let Syg C S denote the set of
Nash equilibria. The following theorem shows how isomorphisms preserve Nash
equilibria.
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Theorem 4.5. Suppose [, I, 7] is an isomorphism. Then
ShE 3 5 (ra oy (507 (@) )averr € She

is a bijection. Its inverse is S 3 (o (' (7(2))) ) yew 8" € S\g- (Proof C.9.)

4.3. SUBGAME-PERFECT EQUILIBRIUM

The following theorem shows how game isomorphisms preserve Selten subgames.
In the remainder of this section, games with small-letter superscripts are Selten
subgames of the games with the corresponding capital-letter superscripts.

Theorem 4.6. Suppose [I'°, I'E, 7] is an isomorphism. Then the following hold.

(a) Let RP be the set of nodes at which I'°® has a Selten subgame. Similarly
let RE be the set of nodes at which I'® has a Selten subgame. Then T|go ge s a
bijection.

(b) Take r4 € RP, let I'? be the Selten subgame of I'° at r¢, and let I'® be the
Selten subgame of I't at 7(rY). Then [Fd,Fe,T|Xd7Xe] is an isomorphism. Its ac-
tion transformation is (0uya) jacyya, its Tun transformation is (| za ze, and its player
transformation is |y re. (Proof C.10.)

As in Selten 1975, a subgame-perfect equilibrium in a game I'® is an sB € 9B
such that, for each Selten subgame I'® of I'B, the restriction (sB(2”)) bepps is a
Nash equilibrium in I'®. Let SgPE C SB denote the set of subgame-perfect equilibria
in I'B.1 The following theorem shows how isomorphisms preserve subgame-perfect
equilibria.

Theorem 4.7. Suppose [I'°, I'%, 7] is an isomorphism. Then
SSDPE 5 sP <aT71(IE)(SD(T71(mE)))>1E€WE € SSEPE

is a bijection. Its inverse is SSpe > (ap (s5(T(2P))) ) oepo 1 s € SEe. (Proof
C.11.)

5. FULL SUBCATEGORIES

5.1. DISTINGUISHED-ACTION GAMES

A CLT O is said to have distinguished actions ift (Va€A) { zeW |acF(z) } € H.
This strengthens [C4], which states that each inverse image { €W | a€F(x) } is the
union of a subcollection of H. It requires that each action is associated with exactly
one information set. Thus the actions of each information set are “distinguished”
from the actions of all the other information sets. For example, in Figure 2.1, &’
has distinguished actions and @ does not. For a well-known example from the
literature, note that Kreps and Wilson 1982 assumes distinguished actions. Say
that a game has distinguished actions iff its CLT does, and let DGm be the full
subcategory of Gm for distinguished-action games.?"

Consider a subcategory of an arbitrary category. As usual, the subcategory
is said to be essentially wide in the category iff each of the category’s objects

9Since a game is a Selten subgame of itself, each subgame-perfect equilibrium is a Nash
equilibrium. Hence SEPE - SEE.

20g¢reufert 2020b defines the category NCG. It is conjectured that DGm is isomorphic to the
subcategory of NCG for end-preserving morphisms.
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is isomorphic to an object of the subcategory. Since every essentially wide full
subcategory is equivalent to the category itself, the following theorem implies that
DGm and Gm are equivalent. Similar equivalences are implied by Theorems 5.2
and 5.5 below, and by Corollaries 5.4 and 5.6 below.

Theorem 5.1. DGm is an essentially wide full subcategory of Gm. (Lemma
D.3.*)

5.2. SEQUENCE GAMES

Let a (finite) sequence be a function with domain {1, 2, ... ¢} for some nonneg-
ative integer £. To be clear, the empty sequence {} is admitted by ¢ = 0, and
nonempty sequences will be written in the form = = (z1,22,...2¢). Call £ the
length of a sequence x, and denote it hereafter as |x|. Further, for any sequence x
and any m € {0,1,... |z|}, let 12, denote the initial segment (z1,x2, ... Ty, ). Thus
for any sequence x, 1x¢ is the empty sequence {}.

A CLT 0O is said to use sequences iff

X is a collection of (finite) sequences,

E = {1yy-1y|yeX~{{}}}, and

(V1Yy—1Y € E) A1yjy-1Y) = Yjy)-
Note that a sequence CLT satisfies r = {}. Similar structures appear widely in
the literature, as discussed in Section 1.2 in connection with “Group 2” and Fig-
ure 1.2(a).

A sequence game is a game whose CLT uses sequences. Let SGm be the full
subcategory of Gm for sequence games. Further, let DSGm be the full subcat-
egory of Gm for distinguished-action sequence games. The following implies the
equivalence of SGm, DSGm, and Gm.

Theorem 5.2. SGm and DSGm are essentially wide full subcategories of Gm.
(Proof D.8.)

5.3. TWO INVARIANT PROPERTIES

A CLT 6 is said to have no-absentmindedness ifft (AHEH,z€H,ycH) = < v,
and further, a game is said to have no-absentmindedness iff its CLT does (the
term “no-absentmindedness” is from Piccione and Rubinstein 1997). If violated,
some information set H would contain both a node and one of its predecessors,
which would mean that the decision maker at that information set would not know
whether they had made the same decision previously. Such “absentmindedness” is
routinely ruled out by assumption, as in Kuhn 1953. In the present paper, Figure
2.2’s @’ is the only example that violates no-absentmindedness.

A CLT O is said to have perfect-information ifft (VHEH) |H| = 1, and a game
is said to have perfect-information iff its CLT does. In other words, perfect-
information is equivalent to the information topology being discrete. For exam-
ple, consider Figure 4.1. There, © satisfies perfect-information, and @’ violates

2l emma D.3 shows that each game has a distinguished-action isomorph. Its proof uses
Lemma D.1. That lemma begins with (i) an arbitrary game and (ii) arbitrary node, action,
and player transformations which are bijective. It then constructs an isomorph of the game by
means of the transformations. This general construction is also used to prove Theorems 5.2 and
5.5, and could be useful beyond this paper.
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perfect-information. Although perfect-information is quite restrictive, there are
many interesting perfect-information games, such as chess.

Consider an arbitrary category, and a property which is defined for its objects.
The property is said to be (isomorphically) invariant iff, for each object, the object
satisfies the property iff all its isomorphs satisfy the property. Equivalently, the
property is invariant iff, for each object, the object satisfies the property only if all
its isomorphs satisfy the property.

Theorem 5.3.
(a) No-absentmindedness is (isomorphically) invariant in Gm.
(b) Perfect-information is (isomorphically) invariant in Gm. (Proof D.9.)

Let Gmg be the full Gm subcategory for no-absentminded games. As noted,
Figure 2.2’s ©' violates no-absentmindedness, and hence, the one-player-named-
p1 zero-utility game® built on @’ is not an object of Gmg. Further, since no-
absentmindedness is invariant by Theorem 5.3(a), this game is not isomorphic to
an object of Gmgz. Thus Gmy is not essentially wide in Gm.

Let Gmy be the full Gm subcategory for perfect-information games. By in-
spection, perfect-information implies no-absentmindedness. Thus Gmy is a full
subcategory of Gmg. Further, Figure 4.1’s ©’ satisfies no-absentmindedness but
not perfect-information, and hence, the one-player-named-r: zero-utility game??
built on @’ is an object of Gmg but not an object of Gmy. Thus, since perfect-
information is invariant by Theorem 5.3(b), Gmy, is not essentially wide in Gms.

In a similar fashion, define DGmjs and DGmg, SGmj; and SGmyg, and DSGmj
and DSGmy,. For example, DSGmy,, is the full Gm subcategory for distinguished-
action sequence games with perfect-information. (Subscripts are being used for
invariant properties.)

Corollary 5.4.

(a) DGms, SGm; and DSGmy are essentially wide full subcategories of Gmg.

(b) DGmy, SGmy, and DSGmy, are essentially wide full subcategories of Gmy,.
(Proof D.10.)

5.4. ACTION-SET GAMES
A distinguished-action CLT O is said to use action sets iff
X is a collection of finite sets containing {},
E = {zyeX?|zCy, |y~z|=1}, and
(VzyeE) {A(zy)} = y~a.

Note that an action-set CLT satisfies r = {}. Figure 1.2(b) provides an example,
and similar structures appear in Streufert 2015 and 2019. Let an action-set game
be a game whose CLT uses action sets.?> Further, let AGm be the full Gm

22The “one-player-named-P1 zero-utility game” built on a CLT © is the game constructed
by augmenting © with (u,U), where p:W—{pr1} is defined by p(xz) = p1, and where U =
(Ui:z_”mie{m} is defined by Up;(Z) = 0. For example, both games in Figure 3.2 are one-
player-named-pP1 zero-utility games.

233ection 5.2's games are called “sequence games” rather than “action-sequence games”. In a
similar vein, it is tempting to call Section 5.4’s games “set games” rather than “action-set games”.
But this abbreviation would be confusing because there are other kinds of “set games”, such as
those shown in Figure 1.3.
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subcategory for action-set games. The following theorem implies the equivalence of
AGm and Gmjs. This reveals that using action sets is only slightly restrictive in
the sense that using action sets rules out absentmindedness but essentially nothing
else.

Theorem 5.5. AGm is an essentially wide full subcategory of Gmg. (Proof
D.15.)

Let AGmy, be the full Gm subcategory for action-set games with perfect infor-
mation. The following implies the equivalence of AGm, and Gmy,.

Corollary 5.6. AGmy, is an essentially wide full subcategory of Gmy. (Proof
D.16.)

APPENDIX A. FOR DEFINITION

Lemma A.1. Suppose that (X, E) is a nontrivial out-tree, and that X\E—A s
surjective and deterministic. Then the following hold.

(a) Ugew F(x) = A.

(b) For each (z,a) € F¥& there is a unique y € X~{r} such that M\(zy) = a.

(¢) Define n:F&—X~{r} by part (b), and consider x, € W. Then

F(z,) 3 a— n(xe,a) € {y,|zoy,.€E}
is a bijection. Its inverse is F(x,) 3 Mzoy) <y € {y,|z.y, €E}.

Proof. (a). For Ugzew F'(z) C A, note that each F(z) C A by the definition of
F. For the reverse inclusion, take a € A. Then the surjectivity of A implies there
is [1] zy € E such that [2] A(zy) = a. [1] and the definition of W imply = € W.
[2] and the definition of F imply a € F(x).

(b). Take (x,a) € F&. Then by the definition of F', there is y € X~\{r} such
that A(xy) = a. Further, if y, € X~ {r} satisfies A(xy.) = a, then the determinism
of X\ implies y = y,.

(c). The forward function is well-defined by part (b), and the reverse function
is well-defined since the domain of A is E. Thus it suffices to show that (1) the
forward followed by the reverse is idp(,,), and that (2) the reverse followed by the
forward is id{y, |¢,y, eE}-

For (1), take a € F(x,). By definition, n(z,,a) is the unique y. such that
AMzoys) = a. Thus (by substituting for y.), AM(z,n(z,,a)) = a.

For (2), take y such that z,y € E. Then the definition of F(z,) implies
Azoy) € F(z,), which easily implies (x,, A(xoy)) € F&. Thus the definition of n
implies that (i) n(z,, AM(x,y)) = y« where (ii) y. is the unique solution to A(z,y«) =
Az,y). To conclude, (ii) implies y, = y and thus (i) implies n(z,, A(zoy)) =y. O

Lemma A.2. Suppose © and @' are CLTs and 7(W) C W'. Then 7|w,w- is
continuous iff VHeH)(IH'eH') 7(H) C H'.

Proof. By general topology, T|w,w is continuous iff
(1)  (VzeW,H'eH') 7(x) € H' implies (FHeH) v € H and 7(H) C H'.

Thus it suffices to show (1) iff (2) (VHeH)(IH'eH') 7(H) C H'.
For the forward direction, assume (1) and take [a] H € H. Then [C2] for O

implies there is [b] # € W such that [c] z € H. Further 7(W) C W’ and [C2] for
©’ imply there is [d] H' € H' such that [e¢] 7(z) € H'. [b], [d], [e] and (1) imply
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there is [f] H, € H such that [g] x € H, and [h] 7(H,) C H'. [a] and [c], [f] and
[g], and [C2] for © imply H = H,. Thus [h] implies 7(H) C H'.

For the reverse direction, assume (2), and take [a] z € W and [b] H' € H’ such
that [c] 7(x) € H'. [a] and [C2] for © imply there is [d] H € H such that [e] x € H.
It suffices to show 7(H) C H’'. [d] and (2) imply there is [f] H, € H' such that
[g] 7(H) C H.. Easily, [e] implies 7(z) € 7(H), which by [g] implies [h] 7(x) € H.
[b] and [c], and [f] and [h], and [C2] for @’ imply H' = H. Thus [g] implies
7(H) C H'. O

Proof A.3 (for Proposition 2.1). (a)—(e). These follow immediately from [cE].

(f). Take zy € E. In steps, the definition of F' implies A(zy) € F(z), which by
the definition of o, implies a, (A(zy)) = N (7(x) 7(n(z, A(zy))) ), which by applying
Lemma A.1(c) at 2, = x reduces to a,(A(zy)) = N(7(x) 7(y) ).

(g). Take x € W and a € F(z). Then the definition of o, implies [1] az(a) =
N(71(z) T(n(z,a))). In addition, the definition of «,, implies [2] a,(a) € F'(7(z)).
By [2], the definition of n’ implies that n'(7(z), @, (a)) is the unique 3’ such that
N(1(2)y') = ay(a). By [1], that ¢ is 7(n(z, a)). O

Proof A.4 (for Proposition 2.2). By inspection, the identities are well-defined,
the identity laws hold, and associativity holds. Thus the proposition’s part (a)
follows from Claim 2. Part (b) follows from Claim 1.

Claim 1: Suppose [©,0',7] and [©',0",7'] are morphisms. Then the action
transformation of the tuple [©,0" 7'ot] is <O‘/r(x)oo‘ﬂc>xevv' To see this, let
(ap:F(x)=F"(r'o1(x))) ey e the action transformation derived from the tuple
[©,0",7'o7]. Fix @ € W. Then o/, joay:F'(x)=F"(r'o7(x)) is well-defined since
o F(2)—=F'(7(x)) by construction, and since o ,:F"(7(x))—F"(r'or(x)) by the
construction of (al,:F"(x')—=F"(1'(2"))) ey at @ = 7(x). Thus it remains to
show that (Va€F(x)) ak(a) = O/T@)(ax(a)). Toward that end, take a € F(z) and
note

al(a) = N'(1'or(x) T'or(n(z,a)) )
= N'(7'(7(2)) 7'(n(7(x), 0z (a))) )
= a;(aﬁ) (le(a)),
where the first equality holds by the definition of «, the second holds by Proposi-
tion 2.1(g) applied to [6, 0", 7], and the third holds by the definition of o/ ).

Claim 2: Composition is well-defined. Let § = [©,0', 7] and §' = [©',0", 7] be
morphisms. It suffices to show that the tuple [©, 0", 7'o7] satisfies [cE], [c¢I], and
[cL]. In this context, [cE] is

(Vzy€eE) 7'or(z) 'or(y) € E".

Take zy € E. Then [cE] for 6 implies 7(z)7(y) € E’, which by [cE] for ¢ implies
7'or(x) 7’07 (y) € E”. Further, [c]] is

(7'o7)|w,w is continuous.

Proposition 2.1(e) implies (7'o7)|w.w» = 7'|w’,w» oT|w,w-. This composition is
continuous since 7|, is continuous by [c]] for 6, and since 7/|w- w is continuous
by [cI] for §’. Finally, Claim 1 implies that [cL] is

/ . .
(07 (4)°z) sy 18 continuous from W.
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Suppose 7 and xo are in the same member of H. By [cL] for 6, this assumption
implies [1] ag, = ag,. By [c]] for § and Lemma A.2, the assumption also im-
plies 7(z1) and 7(z3) are in the same member of H’, which by [cL] for 8 implies

2] O‘fr( = air(m)' (1] and [2] imply o Oy, = afr(m)oa%' O

1) 7(z1)

Lemma A.5. Suppose @ is a CLT. Then the action transformation of idg is
(idp@)sew-

Proof. Let (az),cy be the action transformation of idg. It suffices to show
(@z)pew = (dp@))pew- Take x € W. Since F'(7(z)) reduces to F(x), the def-
inition of a, implies az:F(x)—F(z). Thus it remains to show that (Va€F(x))
az(a) = a. Toward that end, take a € F(z). In steps, a,(a) by definition is
N(7(x) T(n(x,a)) ), which reduces to X' (zn(z,a) ), which reduces to \(zn(x,a)),
which by Lemma A.1(c) is a. O

Proof A.6 (for Proposition 2.3). Take Z € Z. Before beginning, note that the
definition of P’ implies [1] P’or(r)U{7(r)} is the path from ' to 7(r).

On the one hand, suppose Z € Zx. Then there is a [2] y € X~\W such that
[3] Z is the path from r to y. [2] and end-preservation imply [4] 7(y) € X'~ W".
Meanwhile, [3] and [cE] imply 7(Z) is the path from 7(r) to 7(y), which by [1]
implies that the concatenation P'or(r)UT(Z) is the path from ' to 7(y). Thus [4]
implies P'o7(r)UT(Z) € 2.

On the other hand, take Z € Z,r. Then Z is an infinite path from r. Thus
[cE] implies 7(Z) is an infinite path from 7(r), which by [1] implies that the con-
catenation P’or(r)UT(Z) is an infinite path from /. Hence P’or(r)UT(Z) € Z! 4.
|

Lemma A.7. Suppose (0,0’ 7] and [©',0",7'] are end-preserving morphisms.
Then [©',0",7']0|0, 0, 7] is end-preserving and its run transformation is ¢'o(.
Proof. The lemma follows from Claims 1 and 4.

Claim 1: [©',0",7']0[©,0’,7] is end-preserving. Take x € X~W. Since
[©,0',7] is end-preserving, 7(z) € X'~W'. Thus since [0’,0",7'] is end-preserv-
ing, 7'or(x) € X"\W".

Claim 2: P"or'(r") U 7/(P'or(r)U{r(r)}) = P"or’or(r)U{7’or(r)}.
First, the definition of P” implies
P"or'(r")U{'(r")} is the path from 7" to 7/(r’),
Second, the definition of P’ implies P'or(r)U{7(r)} is the path in (X', E’) from 7’/
to 7(r), which by [cE] for [@’, 0", 7'] implies
7/(P'or(r)U{r(r)}) is the path from 7'(r’) to 7or(r).
The above imply that the concatenation P"”o7’(r') U 7/(P'or(r)U{7(r)}) is the path

from 7" to 7707 (r). Yet by the definition of P”, P”or’or(r)U{r’o7(r)} is the path
from 7" to 7'o7(r). Thus the two are equal.

Claim 3: (VZeZ) P"o1'(1") U?(P’OT(T)U?(Z)) = P"or’or(r)Ut’or(Z).
Take Z € Z. It will be argued that

P"or'(r") U 7/( Plor(r)ur(Z) )
= P'or'(r") U T/( Plor(r)U{r(r)} U 7(Z) )
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— Por! () U T (Por(r)U{r(r)}) U 77(2)
= P"or’or(r)U{r’or(r)} U 7707(Z)
= P"ot’or(r) U 701 (2).

The first holds because r € Z, the second by manipulation, the third by Claim 2,
and the fourth because r € Z.

Claim 4: The run transformation of [©',0",7']0[©,0’,7] is ('o(. Since the
morphisms are end-preserving, (:Z—Z' and (":Z'—Z" are well-defined. Thus
('o(:Z—Z" is well-defined. Meanwhile, Claim 1 implies that the run transfor-
mation of [0',0",7'0[0, 0, 7] is well-defined. By definition, it has domain Z and
codomain Z”. Thus is suffices to show (VZ€Z) ¢'(¢(Z)) = P"or’or(r)Ut’or(Z).
This is equivalent to Claim 3. O

Proof A.8 (for Proposition 2.4). By inspection, the identities are well-defined,
the identity laws hold, and associativity holds. Thus the proposition’s part (a)
follows from Claim 3. Part (b) follows from Claims 1 and 2.

Claim 1: Suppose v = [I, I, 7] and ~' = [I',I"",7'] are morphisms. Then the
run transformation of the tuple [I, I, 7'o7| is ('o(’. [gZ] for v implies [©, O’ 7]
is end-preserving. Similarly [gZ] for 4/ implies [©',©",7'] is end-preserving. Thus
the claim follows from Lemma A.7.

Claim 2: Suppose v = [[, I, 7] and v = [I', T, 7'] are morphisms. Then the
player transformation of the tuple [I, I, 7'o7] is /or. Tt suffices to show that
Jowop = p’o(r'or)|wwr. In steps, (oo by [gM] for v equals ou'or|w w,
which by [gM] for +" equals p”o7’|w wroT|wws, which by inspection equals
wo(r'or)|lww .

Claim 3: Composition is well-defined. Suppose v = [[,I’,7] and +' =
[I",I"",7'] are morphisms. It suffices to show that the tuple [I, ", 7/o7] satisfies
[gZ], [eM], and [gU]. First, [gZ] follows from [gZ] for v, [gZ] for 4/, and Lemma A.7.
Second, [¢gM] holds since ¢'o¢ is the player transformation of [I', I'”, 7/o7] by Claim 2.
Finally, Claims 1 and 2 imply [gU] is equivalent to

(Viel, Z1€Z,Z,€2)
Ui(Z1) = Ui(Z2) implies U/, ;¢ 0C(Z1) = Uylo, ;96 0((Z2).

= Yuou(s

To show this conditional holds, take i € I, Z; € Z, and Z; € Z. Assume
Ui(Z1) = Ui(Z2). Then [gU] for v implies U/, 0((Z1)) = U:(i)OC(Z2)7 which by

[gU] for o implies U7, ;) 0¢"o((Z1) = Ul ;y0¢ o((Z2). O

L L

Lemma A.9. Suppose I' is a game. Then idp’s run transformation is idz, and
its player transformation is idy.

Proof. Let (:Z—Z be the run transformation of idg. It suffices to show (VZ€Z)
((Z) = Z. Take Z € Z. Then ((Z) by definition is P(r)UZ, which by inspection
is Z.

Let ¢:I—1I be the player transformation of id . It suffices to show (Vi) (i) = 1.
Take i € I. By the definition of I and [G2], there is € W such that p(z) = i.
In steps, ¢(i) by the definition of x is equal to ¢(pu(x)), which by [gM] for idr is
equal to p/(7(z)), which reduces to u(7(x)), which reduces to p(z), which by the
definition of z is i. O
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Proof A.10 (for Proposition 2.5). By [G1], Fo maps any game to a CLT. By
[¢Z], F1 maps any game morphism to a CLT morphism. By inspection, F preserves
source and target. Thus the proposition follows from Claims 1 and 2.

Claim 1: F preserves identity. In steps, F1(idr) by the definition of id in Gm is
equal to Fy([I, I',idx]), which by the definition of F; is equal to [Fo(I"), Fo(I),idx],
which by the definition of id in CLT is equal to idg,(r)-

Claim 2: F preserves composition. In steps, F1 ([, I, 7']o[I', I"’, 7]) by the def-
inition of o in Gm is equal to Fy([I, ", 7’o7]), which by the definition of F; is
equal to [Fo(I"),Fo(I"),7'or], which by the definition of o in CLT is equal to
[Fo(I'"),Fo(I"), 7] o [Fo(I"),Fo(I"), 7], which by two applications of the definition
of Fy is equal to F1([I", """, 7']) o F1([L, I, T]). O

APPENDIX B. FOR MONOMORPHISMS

Lemma B.1. Suppose that (X,E) and (X', E') are out-trees, that 7:X—X'

satisfies (VxyeE) 1(x)7(y) € E', and that X is a path in (X, E). Then 7(X) is a
path in (X', E') and TlX’_I__(X) is a graph isomorphism.**

Proof. Let E be the edge set of X. The lemma is proved after the following
claims.

Claim 1: T|X,%(X) is a bijection. It suffices tcg show that TAIX,?(X') is injective.
Toward that end, take distinct z; and z5 in X. Because X is a path, either
x1 < Tg or 1 = To. Assume the former without loss of generality. Then the
lemma’s assumption on 7 implies 7(z1) < 7(x2), which implies 7(x1) # 7(x2).

Claim 2: Suppose X is finite. Then (a) 7(X) is a path in (X', E'), and (b) the
edge set of 7(X) is { 7(x)7(y) | zycE }.

Since X is a finite path with edge set E, there is an ¢ >0 and a bijection
$:{0,1,...£}—X such that {¢od1, P12, ... ds—1¢¢} = E. Define ¢ = T|X7?(X)o¢>.

The bijectivity of ¢ and Claim 1 imply :{0, 1, ... E}ﬁf(f() is a well-defined bijec-
tion. Thus the pair consisting of T(X) and {Yo1, Y1a, ... 0e_11} is a path.

It suffices to show this path is in (X', E’), and {¢oth1, Y102, ... 00e_11e} =
{7(x)7(y) | zyeE }. For the equality, {1011, 11, ... 0e_11be} by the definition of
¥ is equal to { 7(x)7(y) | zye{Pod1, P12, ... de—10¢} }, which by the definition of ¢
is equal to { 7(x)7(y) | zyeE }. Further, this equality and the lemma’s assumption
on 7 imply {011, Y19, ... e_19e} C E’. This and the fact that ?(X) C X' imply
that the path is in (X, E').

Claim 3: Suppose X is infinite. Then (a) 7(X) is a path in (X', E'), and (b)
the edge set of 7(X) is { 7(x)7(y) | zycE }.

Since X is an infinite path in the out-tree (X, E), X is an infinite path from some
node. Thus there is a bijection ¢:{0,1,... }—X such that {¢o¢1, d1¢a,...} = E.

Define ¢ = T|Xﬁ_(}*{)0¢. The bijectivity of ¢ and Claim 1 imply ¢:{0,1,... }=7(X)

24Bang—Jensen and Gutin 2009, page 7, defines graph isomorphisms for directed pseudographs.
To specialize that definition to the present context, suppose X! and X2 are two paths in out-
trees. Then ¢:X'—X? is a graph isomorphism iff (a) ¢ is a bijection and (b) the edge set of X2
is {¥(2)¥(y) | xy€E"' }, where E' is the edge set of X!
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is a well-defined bijection. Thus the pair consisting of %(X) and {Yot1, Y119, ... }
is a path.

It remains to be shown that this path is in (X’, E’) and that {11, Y112, ...} =
{7(z)7(y) |zycE}. For the equality, {1ot)1,¥112,...} by the definition of v is
equal to { 7(z)7(y) | zy€{PoP1, 102, ... } }, which by the definition of ¢ is equal to
{7(z)7(y)| xy€E }. Further, this equality and the lemma’s assumption on 7 imply
{01, Y1102, ...} C E’. This and the fact that 7(X) C X’ imply that the path is
in (X', E").

Conclusion. Claims 2(a) and 3(a) imply 7(X) is a path in (X’,E’). Thus
it suffices to show that T|Xj(5() is a graph isomorphism. Claim 1 shows it is a
bijection. Thus it suffices to show that { 7(z)7(y) | zy€E } is equal to the edge set
of 7(X). This follows from Claims 2(b) and 3(b). O

Lemma B.2. Suppose [©,0’, 1] is a monomorphism. Then T is injective.

Proof. To show the contrapositive, suppose 7 is not injective. Then there are
x1 € X and 9 € X such that [a] 1 # 22 and [b] 7(x1) = 7(z2).

This paragraph concerns the predecessors of x; and x5. The contrapositive of
Proposition 2.1(b) and [b] imply not 1 < x3, which by [a] implies [c] 21 € X~{r},
which by Proposition 2.1(d) implies [d] 7(p(z1)) = p/(7(x1)). Similarly, the con-
trapositive of Proposition 2.1(b) and [b] imply not x5 < 21, which by [a] implies
[e] z2 € X~{r}, which by Proposition 2.1(d) implies [f] 7(p(x2)) = p'(7(x2)). Fi-
nally, [b], [d], and [f] imply [g] 7(p(z1)) = 7(p(z>)).

0*b

1*
@*
FIGURE B.1. The ©* in Lemma B.2’s proof.

Now define the tuple ' = [©*,0,7!] by taking ©* from Figure B.1,%® and by
setting 71(0*) = p(x1) and 71(1*) = 2;. To show 6! is a morphism, note that
©* is a CLT by inspection, that © is a CLT by assumption, and that 71:X*—=X
by the definition of z; and [c]. [cE] holds because E* = {0*1*} and because
71(0%)71(1*) = p(x1) 1 € E. [c]] and [cL] hold because H* generates the discrete
topology.

Similarly define the tuple 62 = [©*, O, 72] by taking ©* from Figure B.1 and by
setting 72(0%) = p(z2) and 72(1*) = 2. By reasoning like the previous paragraph,
6? is a morphism (replace 71 with 72, 1 with xo, and [c] with [e]). Note [a] implies
71(1%) # 72(1*), which implies 01 # 62.

Thus it remains to show §of! = §oh?. By definition, this is equivalent to showing
[©0*,0',7orl] = [0*,0', T07?], which is equivalent to showing T7o71(0*) = 7072(0%)
and 7o7!(1*) = 7o72(1*). For the first, note that the left-hand side by definition is
T(p(x1)), which by [g] equals 7(p(x2)), which by definition is the right-hand side.
For the second, note that the left-hand side by definition is 7(z1), which by [b]
equals 7(z2), which by definition is right-hand side. O

250* must have at least two nodes because of [C1]’s assumption of nontriviality. Otherwise the

proof could be simpler.
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Lemma B.3. Suppose v = [I,I",7] is a morphism. Then if { is injective, vy is
monjic.

Proof. To prove the contrapositive, suppose v is not monic. Then there are !

and 72 such that v' # 42 and yoy' = yovy2. The equahty implies that 'y and

~? have a common source. Denote that source I. Thus 71:X—X and 72:X—X
satlsfy 71 # 72 and [a] Tor! = 7072, The inequality implies there is & € X such
that [b] 71(i) # 72(#). Further, since any node is in at least one run, there is
Z € Z such that [¢] # € Z. Note [a] and two applications of Proposition 2.4(b)
imply C(Cl(Z)) = C({z(Z)). Thus Claim 2 below implies ¢ is not injective. This
completes the proof.

Claim 1: 71(2) £ 72(&) and 71 (&) % 7%(i). By symmetry, it suffices to show the
first. If 71(2) < 7%(&), then Proposition 2.1(b) for v implies Tor!(&) < To72(d),
which contradicts [a].

Claim 2: ¢M(Z) # C3(Z). To see this, suppose ('(Z) = (¢%(Z). Then the
definition of ¢ implies Por!(#)Url(Z) = Por?()Ur2(Z), which by [c] im-
plies 7 ( ) € Por?(#)Ur2(Z). On the one hand, suppose 7'(i) € PoT (7).

Then 7 ( ) < 72(7). Meanwhile, 7 < & and Proposition 2.1(a) for 42 imply
72(7) < 72(#).  The last two sentences imply 7!(i) < 72(4), which contra-
dicts Claim 1. On the other hand, suppose 7!(&) € 72(Z). Note [c] implies
72(&) € 72(Z). Further, since Z is a path, [cE] for 72 implies 72(Z) is a path.
Thus T () and 72(i) belong to the same path, which implies the satisfaction of

(@) < 72(d) or 71 (&) = 72(&) or 7(2) = 7%(&). This contradicts the combination
of [b] and Claim 1. O

Lemma B.4. Suppose v = [I, I, 7] is a morphism. Then if v is monic, ( is
injective.

Proof. To prove the contrapositive, suppose ( is not injective. Then there are
[*1] X! € Z and [*2] X? € Z such that [*3] X! # X2 and [«4] ((X') = ¢((X?) (in
other contexts X! and X? would be denoted Z; and Z5). Note [1] and [*2] imply
X' and X? are paths. Let E' and E? be their respective edge sets.

Define the tuple I'' = (X!, EL, HY AL ub, UY) by augmenting (X!, E') with
the following. First define W! = m E' and H' = {{z'}|2'€W!}. Second define
A:EL—{b} by (ValyleE') A(z'y') = b. Third define u! = idy: (this unusual
construction will identify the player set I' with the decision-node set W1, as shown
in Claim 4(a) below). Finally define U' = (U} :{X'}=R),icpn by (VileW?)
UL (X') = 0. By inspection, the tuple I'! is well-defined (Claim 4(b) will show it
is a game).

Define the tuple y' = [I'!, I'incx1 x]. This tuple is well-defined since X' C X
by [#1] (Claim 6 will show the tuple is a morphism). Further, define § =
(T]x2,7(x2)) " '7|x1,7(x1). Claim 2(c) will show § is well-defined. Given §, define
the tuple v2 = [I'', I'lincx2 xod]. This tuple is well-defined since X? C X by [+2]
(Claim 8 will show the tuple is a morphism).

After a series of claims, the proof will conclude by showing that ~ is not
monic.

Claim 1: 7(X1) = 7(X?). The definition of C and [+4] imply
[¥] Plor(r)Ur(X') = Plor(r)ur(X?!). Since (Vz€X) r < x, Proposition 2.1(a)
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implies (Vz€X) 7(r) <’ 7(z). Thus X! C X implies P'or(r) and 7(X!) are dis-
joint. Similarly, X? C X implies P'or(r) and 7(X?) are disjoint. Thus [] implies
the claim.

Claim 2: (a) T|x1 7(x1) is a graph isomorphism from the path X! to the path
7(X1). (b) T|x2,7(x2) s a graph isomorphism from the path X2 to the path 7(X?).
(c) 6 is a (well-defined) graph isomorphism from the path X' to the path X2. Part
(a) follows from Lemma B.1 at X = X!. Part (b) follows from Lemma B.1 at
X = X2. Part (c) follows from parts (a) and (b) and Claim 1.

Claim 3: (a) (X', E1,H1, A\ is a CLT. (b) Z' = {X1}. For part (a), it suffices
to show that the tuple satisfies [C1]-[C4]. Part (b) will be shown en route.

Consider [C1]. By definition, (X!, E') is a path. This implies (X!, E') is an
out-tree. It also implies Z! = {X'}, which proves (b). Further [x1] and the
nontriviality in [C1] for I" imply that X! has at least two nodes. Thus (X!, E') is
a nontrivial out-tree, which proves [C1].

[C2] follows immediately from the definition of H!. For [C3], recall X! is a path,
which implies each element of X' has exactly one immediate successor, which vac-
uously implies A! is deterministic. Further, \!' is surjective by inspection. Finally,
[C4] holds vacuously because H! generates the discrete topology.

Claim 4: (a) I* = W', (b) I'* is a game. For (a), recall I' is the codomain of
u! by general definition. Thus the definition u! = idy1 implies It = W, For (b), it
suffices to show that the tuple satisfies [G1]-[G3]. [G1] holds by Claim 3. For [G2],
pt is continuous because H' generates the discrete topology for its domain. Further,
pt is surjective by inspection. Finally for [G3], Claim 3(b) and the definition of U*
implies U' = (U},:Z—R),;1 oy, which by part (a) implies U' = (UL :Z—R),1 o1

Claim 5: [©',0,incx1 x| is a morphism. @' is a CLT by Claim 3 and O is a
CLT by assumption. Thus it suffices to show that the tuple satisfies [cE], [cI], and
[cL]. For [cE], the definition of E' implies that every edge in E! is also in E. [c]]
and [cL] hold vacuously because H! generates the discrete topology.

Claim 6: v' is a morphism. I'* is a game by Claim 4(b) and I is a game by
assumption. Define ' = poincy1 , and note o':1'—1T by Claim 4(a). Thus it
suffices to show that the tuple y! satisfies [gZ], [gM] with (!, and [gU] with ..
For [gZ], note [©',0,incx1 x] is a morphism by Claim 5. To show that it is end-
preserving, recall X! is a path. If X! is infinite, ©! has no end nodes, so end nodes
are preserved vacuously. If X! is finite, the only end node in @' is the end of X!,
which by [#1] is also an end in ©. For [gM], note

tropt = ttoidy = poincy yoidyt = poincyy y,

where the first equality holds by the definition of p!, the second holds by the
definition of ¢!, and the third holds by inspection. The entire equality is [gM] with
! by general definition. Finally, [gU] with ¢! holds vacuously because Claim 3(b)
shows Z! is the singleton {X!}.

Claim 7: [61,0, incx2 xod] is a morphism. ©'is a CLT by Claim 3, © is a CLT
by assumption, and incxz xod: X'—X by Claim 2(c). Thus it suffices to show that
the tuple satisfies [cE], [cI], and [cL]. For [cE], take z'y! € E'. Then Claim 2(c)
implies §(z1)§(y') € E?, which by the definition of E? implies §(z')§(y*) € E. [c]]
and [cL] hold vacuously because H! generates the discrete topology.
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Claim 8: 42 is a morphism. I'' is a game by Claim 4(b), I" is a game by as-
sumption, and incx2 xod: X'—X by Claim 2(c). Define 12 = po(incxz x00)|w1 w,
and note (2:1*—1T by Claim 4(a). Thus it suffices to show that the tuple 72 satisfies
[gZ], [gM] with .2, and [gU] with 2. For [gZ], note [©', 0, incx2 xod] is a morphism
by Claim 7. To show that it is end-preserving, recall X' is a path. If X! is infinite,
©! has no end nodes, so end nodes are preserved vacuously. If X! is finite, the only
end node in O! is the end of X*. Call this end node z'. Lemma 2(c) implies §(z?)
is the end of X2. Thus [x2] implies §(z!) is an end node in ©. For [gM], note

Popt = oidy = po(incxz x08) |y woidyr = po(incxz xod)|w w

where the first equality holds by the definition of p!, the second holds by the
definition of ¢2, and the third holds by inspection. The entire equality is [gM] with
1? by general definition. Finally, [¢U] with (2 holds vacuously because Claim 3(b)
shows Z! is the singleton {X!}.

Claim 9: v* # ~*. Tt suffices to show incx1 x # incx2 xod. Thus it suffices
to show there is 2! € X! such that a! # §(2'). Mechanically, [*3] implies that
XINX? or X2\ X! is nonempty. In the first contingency, take [a] ! € X1\ X2
Then Claim 2(c) implies 6(z') € X2, which by [a] implies §(x') # z!. In the second
contingency, take 22 € X2~ X1. Thus [b] 22 € X? and [c] 22 ¢ X!. First, [b] and
Claim 2(c) imply there is [d] 2! € X! such that [e] 6(z!) = 2%. Second, [c] and [e]
imply 6(z') ¢ X', which by [d] implies §(z!) # at.

Claim 10: yoy' = voy2. Claims 6 and 8 imply 7! and ¥? are morphisms. Thus,
since y' and 2 share the target I', the compositions are well-defined. Thus, since
v and ~? share the source I, it suffices to show Toincy1 x = Toincy2 xod. This
equality is equivalent to each of the following by the definition of §, by Claim 1,
and by Claim 2(a):

ToinCXl’X = TOinCXQ,XO(T|X2,'F(X2))_1OT|X1,7’-(X1) R
’/"OinCXl,X = TOinCX2,XO(T|X2,7’—(X1))7107_|X1,7’—(X1) , and
TOinCXl’XO(T|X1,,;(X1))_1 = TOinCX27XO(T|X2’.;(X1))_1.

The last holds by inspection.

Conclusion. Claims 9 and 10 imply that 7 is not monic. O

Proof B.5 (for Proposition 3.1). (a). By inspection, the injectivity of 7 is
sufficient. Lemma B.2 shows it is necessary. (b). Lemma B.3 shows the injectivity
of ( is sufficient. Lemma B.4 shows it is necessary. O

Lemma B.6. Suppose [©, 60, 7] is a morphism and T is injective. Then (VxeW)
Q1S injective.

Proof. Take x € W. It suffices to show that (Va1€F(x),a2€F (x)) az(a1) =
ag(az) = a1 = ag. Toward that end, suppose a1 € F(z) and as € F(x) are such
that a,(a1) = ay(az). Then the definition of a, implies N(7(x)7(n(z,a1))) =
N(7(x) T(n(z,az2))). Thus the determinism of X from [C3] for @' implies
7(n(z,a1)) = 7(n(x,a;)). Thus the injectivity of 7 implies n(z,a1) = n(x,az).
Thus Lemma A.1(c) at x, = x implies a; = as. O
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Lemma B.7. Suppose (X', E') is a nontrivial out-tree and r € W’. Construct
(X, E) by the Selten definitions. Then the following hold.

(a) (X, E) is a nontrivial out-tree.

(b) W =W'nX.

(c) W'\W C X'\X.

(d) X~W C X'\ W'.

Proof. (a). Since (X', E') is an out-tree, the definitions of X and E immediately
imply (X, E) is a out-tree. Further, the assumption » € W’ implies F is nonempty,
which implies (X, E) is nontrivial.

(b). For the forward direction, note W C X by definition. Further, in steps,
the definition of E implies E C E’, which implies w1 E C 7 FE’, which by definition
implies W C W’. Conversely, take ' € W/NX. Then [1] 2’ € W’ and 2] 2’ € X.
Note [1] implies there is y' € X’ such that [3] 2y’ € E’. Further, in steps, [2] by the
definition of X implies r <'z’, which by [3] implies r 'y, which by the definition
of X implies y' € X. This, [2], [3], and the definition of F imply 'y’ € E, which
implies ' € W.

(c). In steps, W/\W by part (b) is equal to W/~ (W’'NX), which is equal to
W’'\X, which is a subset of X'\ X.

(d). In steps, X~W by part (b) is equal to X~ (W'NX), which is equal to
X~W’' which is a subset of X'~ W'. O

Lemma B.8. Suppose (X', E') is a nontrivial out-tree, H' partitions W', and
r € W'. Construct (X, E,H) by the Selten definitions and assume [x] (VH'eH')
H CX or H CX'~X. Then the following hold.

(a) H generates the subspace topology for W that is implied by the topology for
W' generated by H'.

(b) H is a partition of W.

Proof. (a). Since W C W' by Lemma B.7(b), { HNW#@ |H'€H'} gener-
ates the subspace topology for W. In steps, this collection by Lemma B.7(b)
is equal to { HNW'NX+#g | H' €M}, which by H' partitioning W’ is equal to
{H'NX+#2| H'€H'}, which by [+] is equal to { H'éH'| H'CX }, which by Selten
definition is equal to H.

(b). Part (a) implies UH = W. Thus it remains to show that H is pairwise
disjoint and that each element of H is nonempty. These facts hold because H C H’
by the Selten definition of H, and because H' is a partition by assumption. O

Lemma B.9. Suppose (X', E') is a nontrivial out-tree, \':E'— A’ is determinis-
tic and surjective, andr € W'. Construct (X, E,\) by the Selten definitions. Then
the following hold.

(a) (VxeW) F(x) = F'(z).

(b) (V(z,a)eFE) n(z,a) =n/(z,a).

Proof. (a). Take x € W. This implies [1] # € X, which by the definition of X
implies [2] r <’ z. In steps, a € F(z) by the construction of F is equivalent to
(JyeX) zyeE and a=A(zy), which by the definition of X is equivalent to (FyeX)
zy€E and a=\(zy), which by [1] and the definition of F is equivalent to (JyeX)
xy€E’ and a=X(xy), which by the definition of X is equivalent to [3] (Fy'€X’)
r<'y’ and zy'€F’ and a=M\(zy’). Within [3], r<'y’ is redundant because it is
implied by [2] and xy’€E’. Thus [3] is equivalent to (Iy'€X’) zy'€E’ and a=\ (zy’),
which by the construction of F” is equivalent to a € F'(z).
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(b). Take (x,a) € F&. Then part (a) implies (x,a) € F’8, which implies n'(x, a)
is well-defined. In steps, the definition of n implies a = A(zn(z, a) ), which by the
Selten definition of X’ implies a = X' (z n(z, a) ), which by the definition of n’ implies
n'(z,a) = n(x,a). O

Lemma B.10. Suppose that ©' is a CLT and construct © by the Selten defini-
tions at v € W'. Then © is a CLT iff x] WH'eH') H CX or H C X'~ X.

Proof. This follows from Claims 1 and 2.

Claim 1: Suppose © is a CLT. Then [x] holds. To prove the contrapositive,
suppose [#] is false. Then there is [a] H' € H' such that both H'NX and H'~\X
are nonempty. The nonemptiness of H'~X and the Selten definition of H imply
that [b] H' ¢ H. The nonemptiness of H'NX implies there is [c] z € X such that
d] =z € H'.

Because H' is a partition, and because H C H’ by the Selten definition of H, the
sets UH and U(H'\H) are disjoint. Further, [a] and [b] imply H' € H'~\H, which
by [d] implies « € U(H'\H), which by the previous sentence implies [e¢] = ¢ UH.
Yet [a], [d], and [C2] for ©" imply & € W', which by [c] implies x € W’'NX, which
by Lemma B.7(b) implies z € W. This and [e] contradict [C2] for ©.

Claim 2: Suppose [x] holds. Then © is a CLT. It suffices to show that © satisfies
[C1]-[C4]. [C1] follows from Lemma B.7(a). [C2] follows from Lemma B.8(b).

For [C3], recall A = X|EW(E) by the Selten definition. Thus A is surjective by
definition. Further, A is deterministic because (i) A’ is deterministic by [C3] for &’
and (ii) a restriction of a deterministic labeling function is deterministic.

For [C4], it suffices to show that F' is constant over each H € H. To see this,
take H € H. Then the Selten definition of H implies H € H’, which by [C4] for &’
implies F” is constant over H, which by Lemma B.9(a) implies F' is constant over
H. O

Lemma B.11. Suppose that I'" is a game and that the Selten subCLT atr € W’
exists. Then the Selten subgame of I'" at r is well-defined.

Proof. Tt suffices to show that I' satisfies [G1]-[G3]. [G1] holds by assumption.

For [G2], recall u = /‘/|W,W(W) by the Selten definition. Thus p is surjective by
definition. Further, u is continuous because (i) ¢’ is continuous by [G2] for I, (ii)
a restriction of a continuous function is continuous from the subspace topology by
general topology, and (iii) H generates the subspace topology by Lemma B.8(a).

For [G3], it suffices to show (Vicl,Z€Z) U;(Z) € R. Toward that end, take
i € I and Z € Z. The definition of P’ implies P’'(r)U{r} is the path from ' to r,
and the Selten definition of X implies Z is either an infinite path from r or a finite
path from 7 to an end node of (X', E’). Thus the concatenation P’(r)UZ is either
an infinite path from ' or a finite path from 7’ to an end node of (X', E’). Thus
P'(r)uZ € Z’, which by [G3] for I'" implies U/ (P’(r)UZ) € R, which by the Selten
definition of U; implies U;(Z) € R. O

Lemma B.12.

(a) © is a Selten subCLT of ©" iff (i) [©,0’,incx x| is a morphism with o =
(i[dp@))gew, (1) X ={y'eX' ="y}, and (iii) H C H'.

(b) I' is a Selten subgame of I" iff (ix) [I',I",incx x| is a morphism with o =
(i[dp@))gew and v =incrp, (i) X = {y'eX"|r'y' }, (i) H € H', and (iv) U =
(UjoQ)icr-



APPENDIX B. FOR MONOMORPHISMS 37

Proof. Part (a) holds by Claims 1 and 3. Part (b) holds by Claims 2 and 4.

Claim 1: Suppose © is a Selten subCLT of ©'. Then [0,0’] satisfies (i)-(iii).
The Selten definitions of X and A implies (ii) and (iii).

Derive a from the tuple [©,0’,incx x/]. To see that a = (idp()),cpy, take
x € W. By the definition of ay, ay:F(x)—F'(r(z)). Note F'(r(z)) reduces to
F’(x), which by Lemma B.9(a) is equal to F(z). Thus it remains to show that
(Va€F(x)) az(a) = a. Toward that end, take a € F(z). In steps, a;(a) by defini-
tion is equal to N (7(z)7(n(x,a))), which reduces to X' (zn(z,a)), which by the
Selten definition of A is equal to A(xn(z,a)), which by Lemma A.1(c) is a.

Finally, to see (i), it suffices to show that the tuple [©, @', incx x| satisfies [cE],
[cI], and [cL]. First, [cE] reduces to (Vzy€E) xzy € E’, which holds by the Selten
definition of E. Second, [c]I] reduces to the continuity of incyy,y, which holds by
Lemma B.8(a). Finally, [cL] by the previous paragraph reduces to the continuity
of (idp(z)) e from W, which is equivalent to the continuity of (F(z)), .y, from
W, which is [C4] for O.

Claim 2: Suppose I' is a Selten subgame of I''. Then [I',I""] satisfies (ix), (ii),
(#3), and (iv). Claim 1 implies (ii) and (iii). Thus it suffices to prove (ix) and (iv).

Note [a] I C I’ because I by general definition is the codomain of u, which by
Selten definition is the codomain of 'M/‘W,W’ which is a subset of the codomain
of ¢/, which by general definition is I’. Note [a] implies incy s is well-defined. Thus,
for (ix), it suffices to show that [gZ] holds with a = (idp(s)),cyy» that [gM] holds
with ¢ = incy 1/, and that [gU] holds with ¢ = incy ;.. These three statements and
(iv) are proved in the following four paragraphs.

First, consider [gZ] with a = (idp(4)),cy - Claim 1 implies (i), which states that
[©,0',incx x] is a morphism with o = (idp()),cy- In addition, Lemma B.7(d)
implies [0, ©’,incx x| is end-preserving.

Second, consider [gM] with ¢ = incy ;. This reduces to (VzeW) p(x) = p/(z),
which follows from the Selten definition of pu.

Third, consider (iv). Take i € I. Since U;:Z—R by [G3] for I', it suffices to
show (1) U/o(:Z—R is well-defined and (2) (VZ€Z2) U;(Z) = U/(¢(Z)). For (1),
note [a] implies ¢ € I’, which by [G3] for I" implies U/:Z’—R. Thus it suffices
that (:Z—Z" by general definition. For (2), take Z € Z. Then U;(Z) by Selten
definition is U] (P(r)UZ), which by the general definition of ¢ is U/(¢(Z)).

Fourth, consider [gU] with ¢ = incy;s. This reduces to (Viel, Z1€Z, Z,€2)
Ui(Z1) > Ui(Z2) = Ulo((Z1)) > Ulo((Z2), which follows immediately from (iv).

Claim 8: Suppose [0,0'] satisfies (i)-(iii). Then © is a Selten subCLT of ©'.
Assumption (i) and Proposition 2.1(e) imply W C W', which implies r € W’. Fur-
ther, (i) implies © is the source of a morphism, which easily implies © is a CLT.
Thus it suffices to show that © satisfies the Selten definitions for X, F, H, and .
The Selten definition for X is the same as (ii), which is assumed.

The Selten definition for F is E = {2'y'eE’| {z/,y'}CX }. To show this,
start with the observation that (i) and [cE] imply [a] E C E’. Next, for the
forward direction, take zy € E. Then [a] implies zy € E’, and [C1] for © eas-
ily implies {z,y} C X. Then, for the reverse direction, take [b] z'y’ € E’ such
that [c] {«/,y'} C X. By [C1] for O, (X,€) is an unoriented tree, where & =
{{z,y} |zyeE}. Similarly by [C1] for &', (X’,&’) is an unoriented tree, where
& ={{a",y'}|2'y'€E’}. [a] implies [d] & C &'. Further, by [c] and the definition
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of a tree, the nodes 2’ and y" are linked by a path (X*,&*) in (X,&). Thus by [d],
2’ and y’ are linked by the path (X*,£*) in (X’,£’). Meanwhile, [b] implies that '
and y’ are also linked by the one-edge path ({z/,y'}, {{z/,¥'}}) in (X', &’). Since
any two nodes in a tree a linked by a unique path, (X*,&*) = ({«/,¢'}, {{=/, v'}}).
Thus since (X*,&*) was defined to be a path in (X,&), ({«/,v'}, {{=',¢'}}) is a
path in (X,€&). Hence {2/,y'} € £. Thus the definition of £ implies 'y’ € E or
y'a’ € E. Thus it suffices to show ¢z’ ¢ E. To see this, note [b] and the definition
of an oriented tree imply 3’2’ ¢ E’, which by [a] implies y'z’ ¢ E.

The Selten definition for His H = { H'eH' | H'CX }. To show the forward direc-
tion, take H € H. Then (iii) implies H € H'. Further, [C2] for © implies H C W,
which implies H C X. Conversely, take [e] H' € H' such that [{] H' C X. In steps,
[e] by [C2] for ©" implies H' C W', which by [f] implies H" C XNW’, which by
Lemma B.7(b) and the preceding two paragraphs implies H' C W, which by [C2] for
© implies [g] H' C UH. Meanwhile, since H C H’ by (iii), and since both H and #H’
are partitions by [C2] for © and [C2] for &', H' = H U {H'eH'|H'C(UH')\(UH)}.
Thus [e] and [g] imply H' € H.

The Selten definition for A is A = X'|p 7). To show this, first note that the
domain of A is E by [C3] for ©. Thus, the domain of A equals the domain of
X‘EW(E)' Further, to show that the graph of A\ equals the graph of )‘/|EW(E)’ it
suffices to show that (VxyeFE) A(ay) = N (xy). Toward that end, take zy € E. In
steps, A(zy) by the definition of F' is equal to idp(,)(A(2y)), which by (i)’s action-
transformation statement is equal to a, (A(zy)), which by (i) and Proposition 2.1(f)
is equal to X' (7(z)7(y)), which by (i) reduces to X (zy). Finally, A is surjective by
[C3] for © and X' 57y is surjective by construction. Thus, since their graphs are
equal, the codomain of A is equal to the codomain of /\’|E77(E).

Claim 4: Suppose [I', '] satisfies (ix), (ii), (#i), and (iv). Then I' is a Selten
subgame of I"". Note (ix) and [gZ] imply (i). Thus (ii), (iii), and Claim 3 imply
that © is a Selten subCLT of ©@’. Hence it remains to show that I satisfies the
Selten definitions for p and U.

The Selten definition for p is p = p' |W,ﬁ(W)' To show this, first note that the
domain of p is W by [G2] for I'. Thus, the domain of y equals the domain of
1 7wy Further, (ix) and [gM] imply (Yz€W) p(z) = p/(x). Thus the graph
of yu equals the graph of 1’|y 77yy,). Finally, p is surjective by [G2] for I', and
w |W,E(W) is surjective by construction. Thus, since their graphs are equal, the
codomain of p is equal to the codomain of p’ |W,;7(W)'

The Selten definition for U is (a) U = (U;:Z—R),.; and (b) (Viel, Z€Z)
Ui(Z) = U/(P'(r)UZ). To show (a), take i € I. Then (iv) implies U; = U/oC.
The domain of ¢ is Z by the definition of ¢, and the codomain of U] is R by [G3]
for I''. To show (b), take i € I and Z € Z. Then U;(Z) by (iv) is equal to U/(¢(Z)),
which by the definition of ¢ is equal to U/(P’'(r)UZ). O

Proof B.13 (for Theorem 3.2). (a). This is equivalent to Lemma B.12(a). In
particular, the theorem’s (i) implies the lemma’s (i) by inspection. The converse
holds because incx, x- is an injective 7, which by Proposition 3.1(a) implies [0, @', 7]
is monic. Finally by inspection, the theorem’s (ii) and (iii) are the same as the
lemma’s (ii) and (iii).

(b). This is equivalent to Lemma B.12(b). In particular, the theorem’s (ix)
implies the lemma’s (ix). The converse holds because incx x+ is an injective T,
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which implies an injective ¢, which by Proposition 3.1(b) implies that [I, I, 7] is

monic. Finally by inspection, the theorem’s (ii)—(iv) are the same as the lemma’s

(ii)—(iv). O
ApPPENDIX C. FOR ISOMORPHISMS

Lemma C.1. Suppose that (X, E) and (X', E") are nontrivial out-trees, that
T: X=X’ is a bijection, and that {7(x)7(y)|zyeE} C E'. Then the following
hold.

(a) E 3 zy — 7(2)7(y) € E' is a bijection.*

(b) (VreX,yeX) z g y & 7(2) <" 7(y)

(c) (VeeX,yeX) z <y < 7(x) < 7(y)

(d) T(r) =r".

(e) (yeX) 7(P(y)) = P'(r(y)).

(f) Tlw,w is a bijection.

(g9) Tlxw.x/~w' is a bijection.

(h) T|z,z is a bijection.

Proof. For part (a), it suffices to show that { 7(z)7(y) |zycE } D E'.
To begin, define & = {{z,y} |zyeE }, & = {{/,y'} |2’y €E’ }, and
& ={{r(@),7(y)} [zyeE}.

The assumption {7(z)7(y)|zyeE} C E’ implies [1] &7 C &'. Also, because
(X', E') is an out-tree, [2] (X’,£’) is an unoriented tree. Also, because (X, F)
is an out-tree, (X, &) is an unoriented tree, which by the bijectivity of 7 implies
[3] (X',E7) is an unoriented tree. Together, [1]-[3] state that (X’,£7) is an unori-
ented tree within the unoriented tree (X’,&’). This implies [4] &7 = &£’ because
one cannot add an edge to an unoriented tree without also adding a node (Diestel
2012, Theorem 1.5.1).

Now take [5] 2'y’ € E’. Then {«,y'} € £, which by [4] implies {z',y'} € £,
which by definition implies there is [6] zy € E such that [7] {7(z),7(y)} = {«',¢'}.
Further, [5] implies #’ # ', which by [7] implies [8] 7(z)7(y) = 'y’ or [9] 7(z)7(y) =
y'a’. [6] and [8] would complete the proof. Thus it suffices to show that [9] is
impossible.

Toward that end, suppose [9]. Then [6] and the assumption
{7(x)7(y) |zyeE} C E' imply 7(z)7(y) € E', which by [9] implies y'z’ € E’,
which by [5] contradicts (X', E’) being an out-tree.

Parts (b)—(h) follow by inspection from part (a). O

Lemma C.2. Suppose [©,0',7] is a morphism and T is bijective. Then the
following hold.

(a) VzeW) «a, is bijective.

(b) [©,0',7] is end-preserving and { = 7|z z'.

Proof. (a). Take x € W. Since Lemma B.6 shows «, is injective, it suffices
to show that «, is surjective. Thus, since a,:F(z)—F'(r(x)) by definition, it
suffices to show a (F'(x)) 2O F'(7(x)). Toward that end, take a’ € F'(r(x)). By the
definition of F’, there is ¢y € X’ such that a’ = N (7(z)y’). Thus by the bijectivity
of 7, there is y € X such that o’ = XN (7(z)7(y) ). Thus Proposition 2.1(f) implies

26This is equivalent to (X, E) and (X', E’) being graph-isomorphic.
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1] o = ozx( (zy)). Meanwhile, the definition of F' implies A(zy) € F(z). So [1]
implies o’ € o (F(z)).

(b). Lemma C.1(g) implies [©, 0, 7] is end-preserving. Recall (:Z—Z" is defined
by ((Z) = P'or(r)U7(Z). Lemma C.l(d) implies P'or(r) = @. Thus ( = 7|z z/.
|

Lemma C.3. Suppose [I, I, 7] is a morphism and T|w,w- is bijective. Then t
18 surjective.

Proof. Since 1:I—I' by the definition of a morphism, it suffices to show that
7(I) D I'. Toward that end, take i € I'. By the definition of I’ and [G2] for I",
there is @’ € W’ such that [1] p/(2’) = . By the bijectivity of 7|w,w- there is
x € W such that [2] 7(x) = 2’. Since u(z) € I by the definition of I, it suffices to
show that «(u(x)) = i'. In steps, ¢(u(z)) by [gM] for [I, I, 7] is equal to p'(7(z)),
which by [2] is equal to p/(2’), which by [1] is equal to 4’ O

Proof C.4 (for Proposition 4.1). (a) follows from Claims 1 and 3. (b) follows
from Claims 2 and 4.

Claim 1: Suppose [©,0’, 7] is an isomorphism. Then the following hold.

(a) T is a bijection.

(b) The inverse is [0',0,771].

(¢) T|lw,w is a homeomorphism.

(d) (VzeW) ay is a bijection.

(e) The inverse’s action transformation is <a;}1(I/)>I,€W/'

(a) and (b) hold by inspection. For (c), note 7|w,w is a bijection by (a) and
Lemma C.1(f). Then, 7|w,w is continuous by [c]] for [©,60’, 7], and (7|w,w)" ! is
continuous by (b) and [CI] for [©',0,771].

For (d) and (e), let (o), oy be the action transformation of [©', 6,77 !]. Since
Tlw,w is bijective by (c ), it suffices for both (d) and (e) to show (a},), cy =
<a;_11(z,)>x,ew,. First note (b) implies [0',0,77!0[0,0',7] = idg, which by
Proposition 2.2(b) and Lemma A.5 implies [1] (o, 00a) e = (idp (@) en - Sec-
ond note (b) implies [©,0’,7]0o[@’,0,77!] = idg/, which by Proposition 2.2(b)
and Lemma A.5 implies [2] (a;-1(zy00%) e = (idpia))gep- It suffices to
show (Vz'eW’) af, = a;}l(m,). Toward that end, take o’ € W’. By definition,
ol F'(2')—F(r7'(2’)), and by the definition of (o, :F(z)—F'(1(x ))>zeW at x =
7 Ha"), ap-1(yy: F (771 (2"))—=F'(2'). Further, [2] implies o,—1(py00s, = idpr(z),
and [1] at z = 77 1(2’) implies Q00 —1(yr) = idp(r-1(5r)). Hence o, = ozT,ll(I,).

Claim 2: Suppose [, I, 7] is an isomorphism. Then the following hold.

(a) T is a bijection.

(b) The inverse is [I", I, 771].

(c) Tlw,w is a homeomorphism.

(d) ¢ is the bijection T|z z:.

(e) The inverse’s run transformation is (1.

(f) v is a bijection.

(9) The inverse’s player transformation is t
(h) (VZEI, Z1€Z,ZQEZ) Uz(Zl) > UZ(ZQ) =4 U/ OC(Zl) > L( )OC(ZQ)

(a) and (b) hold by inspection. (c) holds by Clalm 1(c) (and Proposition 2.5’s
forgetful functor).

—1
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For (d) and (e), note (a) and Lemma C.2(b) imply that [1] { = 7|z z/. Sym-
metrically, since (b) implies [©’,0,77!] is a morphism, Lemma C.2(b) implies
that [2] [©',60,7']’s run transformation is 7—1|z/ z. In addition, (a) implies that
3] 7|z.z» and 77|z = are inverses. [1] and [3] imply (d). Further, [1] and [3]
imply ¢ and 7-1|z/ z are inverses, which by [2] implies ¢! is [6/,60,7']’s run
transformation, which by (b) implies (e).

For (f) and (g), let ¢* be the player transformation of [, I, 7=1]. Tt suffices for
(f) and (g) to show * = (=1, (b) implies [0',0,77 0[O, 0, 7] = idg, which by
Proposition 2.4(b) and Lemma A.9 implies [1] ¢*or = id;. Similarly, (b) implies
(0,0, 7]0[0',0,771] = ides, which by Proposition 2.4(b) and Lemma A.9 implies
[2] tor* =idys. Since t:I—1" and *:I'—1, [1] and [2] imply +* = 1.

For (h), take i € I, Zy € Z, and Zy € Z. First assume U;(Z1) > U;(Z2).
Then [gU] for [I,I",7] implies U, 0((Z1) = UL/(Z.)OC(ZQ). Conversely, suppose
UZ(i)OC(Zl) > ULI(i)OC(ZQ)‘ Then (g), (e), and [gU] for [, I, 77 at i’ = (i),
Zi = ((Z1), and Zj = ((Z3) imply

ULfloL(i) OciloC(Zl) 2 UL*IOL(i) OciloC(ZQ)'

This reduces to U;(Z1) > U;(Z2).

Claim 3: Suppose [©,0’, 7] is a morphism, T is a bijection, and T|w,w' is a
homeomorphism. Then the inverse of [©,0’, 7] is [©',0,771].

By inspection, it suffices to show that [©’,©,77!] is a morphism. Thus it suf-
fices to show that [©',0,771] satisfies [cE], [cI], and [cL]. [cE] for [©',0,771]
is (Va'y’eE’) 7= 1(a/)771(y') € E, which follows from Lemma C.1(a). [cI] for
[©',0, 771 is the continuity of 77|y 1/, which follows from 7|y w~ being a home-

omorphism.
To show (a;_ll(x,)>w,ew, is the action transformation of [©',©0,771], it suffices

by definition to show
(Va'eW’ d'eF' (a')) oz;ll(x,)(a’) =X 7712) 77 (' (', d))) ).
Thus, since 7|w,w is a bijection, it suffices to show

(YeeW,d' eF'(1(x))) a; '(a') = M = 77 (n'(7(2),d")) ).

x

Thus, since each ay:F(x)—F'(7(x)) is a bijection by Lemma C.2(a), it suffices to
show

(VeeW,acF(x)) a = M = 7 (n/(7(x), az(a))) ).

Take z € W and a € F(z). In steps, a by Lemma A.1(c) is equal to A(zn(z,a)),
which is equal to A(z 77 !(7(n(z,a)))), which by Proposition 2.1(g) is equal to
Ma T Hn'(1(2), az(a))) ).

By the previous paragraph, [cL] is equivalent to the continuity of (a;ll (w’)>w’€W’
from W’. Since 7|w,w is a homeomorphism, this is equivalent to the continuity
of (o '), ey from W, which is equivalent to the continuity of (e), .y from W,
which is implied by [cL] for [0, O’ 7].

Claim 4: Suppose [I,I',T] is a morphism, T is bijective, T|lww: is a
homeomorphism, « is injective, and (Vi€l,Z1€Z,Z2€Z) Ui(Z1) > Ui(Zy) &
UloC(Z1) = U] ;yo¢(Z2). Then [I',I",7] is an isomorphism.
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It suffices to show that [I”, I',77!] is a morphism. Toward that end, note that
the injectivity of ¢+ and Lemma C.3 imply that ¢ is bijective. Hence it suffices to
show that [I/, I', 7] satisfies [gZ], [gM] with ¢ =1, and [gU] with .~ 1.

First, [gZ] for [I7,I,771] is that [©',0,77!] is an end-preserving morphism.
[©,0,77] is a morphism by Claim 3, and it is end-preserving by Lemma C.1(g).

Second, [gM] for [I7,I,7~ ' with =% is «7lop/ = por=Yy  w. In steps,
[gM] for [I,I",7] is top = p'oT|w,w, which by the bijectivity of ¢ implies p =
t~Yop'or|w.wr, which by the bijectivity of 7| w implies por |y w = ¢ Loy’

Finally, consider [gU] for [, I',77!] with :~!. Lemma C.2(b) implies [a] ( =
T|z,z:. Thus ( is bijective. Since ¢ is also bijective, the claim’s last assumption can
be rewritten as

(Vi'el', Z1€Z', ZyeZ')
Ui—1(iy0C 1 (Z]) = U-1inyo¢ N (2y) & Up(21) > Ul(Zs).
Thus it suffices to show that the reverse direction of this biconditional is [gU] for
[, I',7=1] with .~!. For this, it suffices to show that (! is the run transformation
of [I'", I',7~1]. Lemma C.2(b) implies that the run transformation of [@’, O, 771] is
equal to 77|z z, which by [a] is equal to (7. O

Proof C.5 (for Proposition 4.2). By the forward direction of Proposition 4.1(a),
T is bijective. Thus Lemma C.1(a—e,g) imply (a-e,f) here. (Lemma C.1(fh) has
been incorporated into the statement of Proposition 4.1.) O

Proof C.6 (for Theorem 4.3). (a). To show that S>s +—
(=10 (s(771(2"))) )prewr € S is well-defined, take s € S. By the definition of
S, it suffices to show that

(1) {or=1(2)(s(171(2"))) ) sy IS continuous from W', and
) (V2 W) g (57 (@) € F'(a),

For (2), take 2/ € W’'.  The forward direction of Proposition 4.1(b) im-
plies T|ww is bijective, which implies 77'(z') € W, which by the def-
inition of S implies s(771(2)) € F(r~(z")). Thus it suffices to show
1y :F (771 (a!))=F'(2').  This holds since the definition of a,-1(,) implies
aT_l(w/):F(T*I(x/))%F/(T(T’l(x/))), and since F'(7(7(71(2")))) = F'(2'). For (1),
it suffices to show that (VH'€H') a.—1(y(s(77!(2’))) is constant over 2’ € H'.
Take H' € H'. The forward direction of Proposition 4.1(a) implies 7|w,w- is a
homeomorphism, which implies [a] 77*(H’) € H. Since s is continuous by the defi-
nition of S, [a] implies that [b] the source action s(77(2’)) is constant over 2’ € H'.
Further, [a] and [cL] for [©,6’, 7] imply that [c] the function c -1, is constant
over ' € H'. Finally, [b] and [c] imply that the target action a -1 (s(77'(z)))
is constant over 2’ € H'.

Conversely, to show that S 3 (az(s'(7(2))))ew ¢+ 8 € 5 is well-defined,
first note that each a, ! exists because each «, is bijective by Proposition 4.1(a).
Next take s’ € S’. By the definition of S, it suffices to show that

(1) (o '(s'(1())) ) yew is continuous from W, and
(2) (VeeW) a; ' (s'(1(x))) € F(x).

For (2), take = € W. Since 7(x) € W’ by Proposition 2.1(e), the definition
of S” implies s'(r(x)) € F/(r(x)). Since ay':F'(7(z))—F(x) by the definition



ApPENDIX C. FOR ISOMORPHISMS 43

of ay, this implies oy !(s'(7(z))) € F(z). For (1), it suffices to show that
(VHEH) a;(s'(r(x))) is constant over x € H. Take H € H. The forward di-
rection of Proposition 4.1(a) implies 7|w,w- is a homeomorphism, which implies
[a] T(H) € H’'. Since s’ is continuous by the definition of S’, [a] implies that [b] the
target action s’or(x) is constant over x € H. Further, [cL] for [©,O’, 7] implies
that [c] the function o ! is constant over z € H. Finally, [b] and [c] imply that the
source action o *(s'(7(x))) is constant over x € H.

To show that the first function followed by the second function is idg, take s € S.
Then

(az ' (ar-1(en (s @)er=r@) ) )wew
= (g (02 (5(2) Jpew = (5(2) )pew = 5.

Further, to show that the second function followed by the first function is idg-, take
s’ € §'. Then

(ar-1(0n (@ (8" (T(2)))lo=r—1(e) ) e
= (o (072 (o (5 @) D = (@) )y = -

(b). Take s € S. By the definition of o, [1] o(s) € Z and [2] (VzeWNo(s))
n(z,s(x)) € o(s). Recall Proposition 4.1(b) shows ( = 7|z z/. Thus [1] implies
[3] C(o(s)) = T(o(s)) and [4] ¢(o(s)) € Z’. Meanwhile, [2] implies

(VzeWno(s)) T(n(x, s(x))) € 7(o(s)),
(VzeWno(s)) n'(7(x), ax(s(z))) € 7(o(s)),
(VzeWNo(s)) n'(7(x), atr-1 (7 () (s(77 (7 ()
(Va'e7(Wno(s))) n' (2, -1z (s(77(2"))))
(Va'eW’'n7(0(s))) n' (2, a1,y (s(r7H(2"))) ) € 7(o
(Vz'eW’'n¢(o(s))) n' (2", a1 (s(r7 (")) € ¢(o(s)),
where the second statement follows from the first by Proposition 2.1(g), where
the fifth follows from the fourth because (i) 7 is bijective and (ii) 7(W) =
W’ by Proposition 4.1(a), and where the sixth follows from the fifth by [3].
Finally, the sixth statement, [4], and the definition of o' imply ((o(s)) =
o' ({ 102y (s(T7H(2"))) ) emrr )- O

Lemma C.7. Suppose I is a game and i € I. Define H;, = { HEH | HCW, }
Then the following hold.

(a) H; generates the subspace topology for W that is induced from the topology
for W generated by H.

(b) H; is a partition of W.

Proof. (a). Since H generates the topology for W, { HN\W,#@ | HEH } generates
the subspace topology for W;. Since W; = {x€W |u(x)=i} by definition, and
since p is continuous by [G2], W; is the union of a subcollection of H. Thus
since H is a partition, each H € H is either a subset of W; or disjoint from W;.
Hence { HNW;#@ |HeH } = { HCW, | HEH }, which equals H; by the lemma’s
definition.

(b). Part (a) implies UH; = W;. Thus it remains to show that H; is a pairwise
disjoint collection of nonempty sets. These facts hold because H; C H and because
‘H is a partition. O
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Proof C.8 (for Theorem 4.4). (a). Take i € I.

To show that T|Wi7W:(i) is bijective, note that Proposition 4.1(b) implies 7 is
bijective. Thus it suffices to show that 7(W;) = W/,. For the forward direction,
suppose [a] x € W;. Note [gM] for [I,I"”, 7] implies [b] ¢(u(x)) = p/(7(x)). Then
in steps, [a] and the definition of W; imply u(z) = 4, which by [b] implies ¢(i) =
p'(7(x)), which by the definition of W/, implies 7(x) € W/, . Conversely, suppose
[c] «" € W];). Note Proposition 4.1(b) implies that the player transformation of
[, I, 7Y is ¢~ 1. Thus [gM] for [I'", I, 7~ implies [d] =1 (i/(2z")) = pu(r~1(z")).
Then in steps, [c] and the definition of W/, imply 4//(z") = ¢(i), which by [d] implies
i = u(r~1(2")), which by the definition of W; implies 7~!(z’) € W;, which implies
7€ %(Wz)

To show that T|Wi,WL/ is a homeomorphism, note that Proposition 4.1(b) implies

Tlww is a homeomorp(ﬁism. The definitions of W; and W:(i) imply 7-|W1.,WL/(“ is
a restriction of 7|y, and the previous paragraph shows T|Wi7WL/(i) is a bijection.
Hence T|W17W‘(W is a homeomorphism (as stated in the text, W; and W:(z') are
endowed with the subspace topologies).

(b). Take i € I. To show that S; 3 s; = (ar-1(,)(si(77(2'))) >z'eW‘{m €54

is well-defined, take s; € S;. By the definition of S:(i)’ it suffices to show that
(1) <C¥7——1($/)(8i(7'_1(1'/))) >r’€W/m is continuous from WZ(i)? and
(2) (VI’GWZU)) O[T—l(x/)(Si(Til(x/))) e F'(«).
For (2), take a’ € W/,. Part (a) implies 771(z') € W;, which by the def-
inition of S; implies s;(77(z)) € F(v7%(2’)).  Thus it suffices to show
=10y F (771 (a))—=F'(2’).  This holds since the definition of a,-1(,) im-
plies ;10 ):F (771 (2))—=F'(r(r71(2'))), and since F'(r(r7(2))) = F'(z').
For (1), note Lemma C.7(a) implies that the topology for WL’(Z.) is generated
by {H'€H'|H'CW/; }.  Thus it suffices to show, for each H' € H' such
that H' C W/, that the action a -1 (si(77'(2'))) is constant over 2’ € H'.
Take such an H’. Part (a) and Lemma C.7(a) imply [a] 7 1(H’') € H and
[b] 7=Y(H') € W;. Since s; is continuous by the definition of S;, [a] and [b] imply
that [c] the source action s;(771(z')) is constant over 2’ € H'. Further, [a] and
[cL] for [©,0’, 7] imply that [d] the function a;-1(,/ is constant over 2’ € H'. Fi-
nally, [c] and [d] imply that the target action a,—1(,/)(s;(77*(2’))) is constant over
x' € H'.

Conversely, to show that S; 3 (a;l(si(i)(r(m))ﬂxem sy €5, 1s well-
defined, first note that each a, ! is well-defined by Proposition 4.1(a). Next take

si(i) € SZ(i)' By the definition of S;, it suffices to show that

(1) (a;l(si(i) (7(2))) ) pew, is continuous from W;, and

(2) (VaeWs) o7 (515 (T(2))) € F(x).

For (2), take 2 € W;. Part (a) implies 7(z) € W/, which by the definition of S,
implies s, ;) (7(x)) € F'(7(x)). Since a; L F'(1(x))—F(x) by the definition of ay,
this implies a;l(si(i) (7(z))) € F(x). For (1), note that Lemma C.7(a) implies that

the topology for W; is generated by { HEH | HCW; }. Thus it suffices to show, for
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each H € H such that H C W;, that a;l(si(i) (t(x))) is constant for x € H. Take
such an H. Part (a) and Lemma C.7(a) imply [a] 7(H) € H' and [b] 7(H) C W:(z
Since s/ (i) 1s continuous by the definition of SL(Z) [a] and [b] imply that [c] the
target action sL(i)( 7(x)) is constant over x € H. Further, [cL] for [©,©0’, 7] implies
that [d] the function a; ! is constant over z € H. Finally, [c] and [d] imply that
the source action a;l(si(i)(ﬂ'(x))) is constant over z € H.

To show that the first function followed by the second function is idg,, take
s; € S;. Then

<04;1( O‘T*I(ac’)(Si(T_l(x/)))lz’:‘r(x) ) >zEWi
= (a7 (aa(5i(2) Dpew, = (5i(2) )sew, = si

Further, to show that the second function followed by the first function is id C
take 57, € S;). Then

<a7_1(7;’)( Ay 1(82(1) (T(x)))|-’L':T_1((E/) ) >z/€W’

L(4)
= (10 ( Oé;ll(m/)(si(i) (=))) >:N€WL’(1.) = <S:(i)($l) >a:’€WL/(i) = Si(i)‘
O

Proof C.9 (for Theorem 4.5). Because of Theorem 4.3(a), it suffices to show
that (Vs€S) s is a Nash equilibrium in I" if and only if (a1, (s(771(2"))) )y cn
is a Nash equilibrium in I''. Toward that end, take s € S. It suffices to argue that

s is a Nash equilibrium in I

(1) & (Viel,sfeS;) Uioo(s) > Ujoo(s), s_;)

(2) & (Viel,sfes)) L(z)OCOO(S) 2 U(i)OCOO(Sj—aS—i)

3) & (VZGI s €8) U300 ( {ar-1ar(s ( @) arew ) =

L1700 ({ =102y (57, S—)( Y@ ) wrew: )
(4) & (Vi€l, 5] €S:) Uj500 ( {ar-1(u) (s(771(2))) ) o ew: ) 2
Uyiyo0'( <a771(m/)(8j(7-—1(3;/)))>$,€W:(i), (arl(x,)(s_z(r_ (2 )))WGWKW&” )

(5) < (VZEI SL( )GSL(Z ) L(’L)Oo/( <a7'71(27/)(5(7-_1(xl))) >:1:’EW’ ) Z
L(Z)OO( (i)’ (o 1(x/)(87i(7—_1(x/)))>x’€W’\WL/(i) )

6) e (Wel,shesh) Ubod ({ari(s(r @) pew: ) =
Usoo (5%, (ar1oy(s-i(r @) )yewrorws, )

(7) & (a1 (s(t7H2"))) ) yew 18 a Nash equilibrium in 7.

Equivalence (1) holds by definition, (2) holds by the biconditional in Proposi-
tion 4.1(b), and (3) holds by two applications of Theorem 4.3(b). Equivalence
(4) holds because T|Wi7W:(i) is bijective by Theorem 4.4(a), because the domain of

s; is Wi, and because the domain of s_; is W~\W;. Finally, equivalence (5) holds

by Theorem 4.4(b), (6) holds because ¢ is bijective by Proposition 4.1(b), and (7)
holds by definition. O
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Proof C.10 (for Theorem 4.6). (a). Proposition 4.1(a) implies 7 is a bijection.
Thus it suffices to show that 7(RP) = RE. This is equivalent to the combination of
7(RP) C RF and RP D 7-1(RF). Since the two are symmetric it suffices to show
the first.

Toward that end, take ¢ € RP. Then [a] ¢ € WP and [b] ©¢ is a CLT, where
69 is constructed from OP by the Selten definitions at 79. By Lemma B.10, [b]
implies [c] (VHPeHP) HP C X4 or HP C XP\.X?. Since 7|yo e is a bijection by
Proposition 4.1(a), [a] implies 7(r4) € WE. Thus we may construct ©° from OF by
applying the Selten definitions at 7(r%). It suffices to show that ©¢ is a CLT. Thus
by Lemma B.10, it suffices to show that (VHE€HE) HE C X© or HE C XE\Xe.

Toward that end, take HE € HE.  Since Tlwo we is a homeomorphism
by Proposition 4.1(a), 7-1(HF) € HP. Thus [c] implies 7-1(HF) C X4 or
T-1(HE) € XP\ X9, Thus the bijectivity of 7 implies HE C 7(X9) or
HE C XENF(X9). Thus it suffices to show that 7(X9) = X¢ This is equiva-
lent to the combination of 7(X9) C X¢ and X9 D 7—1(X*®). For the first, take
29 € X4 Then the Selten definition of X9 implies r¢ =P 29, which by Proposi-
tion 4.2(b) for [QD,@E,T] implies 7(r) %=F 7(24), which by the Selten definition
of X*© implies 7(z9) € X®. For the second, take x® € X®. Then the Selten def-
inition of X® 1mpheb 7(rd) =F 2, which by PrOpOblthn 4.2(b) for [OF, 6P 771
implies 771 (7(r9)) =P 77 1(z®), which implies 74 =P 771(2*), which by the Selten
definition of X 1rnphes r~1(z®) € X1

(b). Part (b) follows from Claims 5, 8, 9(b), and 12.

Claim 1: T|xa xe is a bijection. Proposition 4.1(a) implies 7 is a bijection.
Thus it suffices to show 7(X9) = X¢. This is equivalent to the combination of
7(X9) € X and X9 D 7-1(X®). For the first, take 2¢ € X9 Then the Selten
definition of X9 implies r¢ =P 29, which by Proposition 4.2(b) for [@D, OF, 7] im-
plies 7(r?) =E 7(29), which by the Selten definition of X¢ implies 7(z9) € X¢. For
the second, take z® € X°©. Then the Selten definition of X*® 1mphes T( 4) =
which by Proposition 4.2(b) for [0F, ©P 771 implies 71 (7(r?)) = ( °), Wthh
implies 7¢ =P 771(2°), which by the Selten definition of X 1mphes 7~ 1(z®) € X4

Claim 2: B4 > 29y — 7(29)7(y?) € E® is a bijection. Because of Claim 1,
it suffices to show that (VzdydeEd) 7(29)7(z) € E® and that (Vacy°cE®)
7~ Ha®) 77 (y®) € EY.  For the first, take [1] 29y € E9. Note [1] implies
{29,y9} € X9, which by Claim 1 implies [2] {7(z%),7(y?)} € X°. Further, [1]
and the Selten definition of E¢ imply z9y¢ € EP, which by [cE] for [OP,6F 7]
implies 7(x9)7(y?) € EE, which by [2] and the Selten definition of E® implies
7(29)7(y?) € E°. For the second, a similar argument can be made. In particu-
lar, switch d with e, D with E, and 7 with 7!

Claim 3: T|wa we is a bijection. Because of Claim 1, it suffices to show that
7(W9) = We. This is the combination of 7(W9) C W and W¢ D 7=1(W*®). For
the first, take 29 € W9. Then the definition of W9 implies there is y¢ € X9 such
that 29y¢ € E9, which by Claim 2 implies 7(29)7(y¢) € E®, which by the definition
of W¢ implies 7(z4) € We. For the second, a similar argument can be made. In
particular, switch d with e, D with E, and 7 with 7!

Claim 4: T|wa we is a homeomorphism. Because of Claim 3, it suffices to show
that both 7|ya e and 77! |ype yp¢ are continuous. For the first, take [1] H® € He.



ApPENDIX C. FOR ISOMORPHISMS 47

Note [1] implies H® C W€, which by Claim 3 implies [2] 7-1(H®) € W¢. Meanwhile,
[1] and the Selten definition of H® implies H® € HE. Thus, since 7|ye o is a
homeomorphism by Proposition 4.1(a), [3] 7-1(H¢) € HP. By the Selten definition
of H¢, [2] and [3] imply 7—1(H®) € H9. For the second, a similar argument can be
made. In particular, switch d with e, D with E, and 7 with 7=

Claim 5: (0%, 0%, 7| xs x|’s action transformation is (Qza) ecyya- Let
(a4) yacyye denote [©9, 0%, 7| ya xe|'s action transformation. It suffices to show
that (Vz9eW?) a’y = a,e. Toward that end, take [a] 24 € W, First consider the
domains and codomains of the two functions. By definition, ofy:F(z9)—F*(7(z9))
and a,e:FP(29)— FE(7(29)). Note that [a], with Lemma B.9(a) applied at © = ©¢
and ©' = 6P, implies F(z9) = FP(29). Similarly, [a] and Claim 4 imply
7(z9) € We, which by Lemma B.9(a) applied at © = 6° and O’ = OF implies
Fe(r(z%)) = FE(r(x%)). Thus it suffices to show that (Va'eF4(z?)) a’i(a?) =
a4 (a?). Toward that end, take a® € F9(z). In steps, ay(a?) by definition is equal
to A(7(2¢) 7(nd(29,a?)) ), which by Claim 2 and the Selten definition of \® is equal
to AE(7(z) 7(nd(24, a?)) ), which by Lemma B.9(b) at © = 69 and 6’ = QP is
equal to AE(7(z%) 7(nP (29, a?))), which by definition is equal to aya(ad).

Claim 6: [09,0¢, 7| x4 z¢| 95 a morphism. It suffices to show that the tuple sat-
isfies [cE], [c]I], and [cL]. [cE] follows from Claim 2. [cI] follows from Claim 4.
For [cL], note that [cL] for [©P, ©F, 7] implies (a),cyyo is continuous from WP,
Thus the restriction (@), ¢y« is continuous from W4 endowed with the subspace
topology. Thus Lemma B.8(a) at © = 64 and © = O implies that (o), cqpa is
continuous from W with the topology generated by H®. Claim 5 showed (a;), W
is the action transformation of [©9, ©¢, T| x4, xe).

Claim 7: [64, 68, T|x¢ xe] is an end-preserving isomorphism. The tuple is a mor-
phism by Claim 6. It is end-preserving because Claims 1 and 3 imply the stronger
result that 7(XI\W9) = Xe\W¢. Finally, it is an isomorphism by Claim 1,
Claim 4, and Proposition 4.1(a).

Claim 8: [I'Y, I®, T|xd xe]’s run transformation is (|za ze. Let ¢* denote
[, I'®, 7| xa x<]’s run transformation. Claim 7 and Proposition 2.3 imply ¢* is well-
defined. By definition, [a] (*:29—2¢ and [b] (VZ4€29) ¢*(Z9) = Peor(rd)UT(ZY).
Because of [a], it suffices to show that (VZ9€Z9) ¢*(Z9) = ¢(Z9). Toward that
end, take Z¢ € Z9. Then ¢*(Z9) by [b] is equal to Peor(rd)ur(Z9), which by the
theorem’s definition of I"® is equal to P¢(r¢)U7(Z4), which reduces to 7(Z9), which
by Proposition 4.1(b) is equal to ¢(Z9).

Claim 9: (a) t|ys jeop® = pot|ye we. (b) [I'9, I, 7|xe x]’s player transfor-
mation is t|pa re. Parts (a) and (b) are equivalent by the definition of a player
transformation.

Consider (a). The left-hand composition is well-defined since I¢ is the codomain
of p by definition. The right-hand composition is well-defined since W€ is the
domain of ¢ by [G2] for I'"®. The domains of the compositions coincide since W¢ is
the domain of p by [G2] for I'?. The codomains coincide since I° is the codomain
of ¢ by definition. Thus it suffices to show that (YoeW?) o(ud(z)) = pé(r(x)).
Toward that end, take [1] 24 € W9. Then Claim 3 implies [2] 7(z4) € W¢. In steps,
t(pd(z4)) by [1] and the Selten definition of u¢ is equal to ¢(uP(29)), which by [gM]
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for [I'®, I'E, 7] is equal to uE(7(z4)), which by [2] and the Selten definition of p® is
equal to pé(7(x9)).

Claim 10: t|ga je is injective. Proposition 4.1(b) for [I'P, I'E, 7] implies ¢ is injec-
tive. Thus the restriction ¢| re is injective.

Claim 11: (Viel, z{e29,Z3e2%) U (Z]) > Uf(Z9) & Ug,((Z]) =

Uf(i)(C(Zg)). Take i € I, Z¢ € 29 and Z§ € Z9. Tt suffices to show
Uf(23) = Uf(25)

(a) & UP(PP(rHuzy) > UP (PP (r4)uZs)

(b) & Uffy (C(PP(r)uzt)) > Ug,) (C(PP(r*)uZ3))

() © Uy (F(PP(r)uZy)) > Uy, (7(PP(r¢)uZs))

(d) & Ul (T(PP(r))UT(Z7)) = U,y (7(PP (r))Ur(25))

() & Uy (T(PP(r*)UC(ZY)) > Uy (T(PP(r)) ¢ (25))

(f) & Uty (PE(T(r))UC(29)) = Uy (PR(r (1)U (43))

(8) & Uy (C(2]) = Ugy (¢(29)).

Equivalence (a) holds by the Selten definition of UZ. Equivalence (b) holds by the
biconditional from Proposition 4.1(b) for [I'°, I'E, 7]. Equivalences (c) and (e) hold
by the equation ( = 7|z z/ from Proposition 4.1(b) for [I'°, I'E, 7]. Equivalence (f)
holds by Proposition 4.2(e) for [I'°, I'E, 7]. Finally, equivalence (g) follows from [1]
the Selten definition of U, and [2] the fact that 7(r9) is the root node of I"® by
construction.

Claim 12: [T, I"®, 7| x4 xe] is an isomorphism. The tuple is a morphism because
[gZ] follows from Claim 7, [gM] follows from Claim 9(a), and [gU] follows from
Claim 8 and the forward direction of Claim 11. Thus the tuple is an isomorphism
by Proposition 4.1(b) with Claim 1, Claim 4, the combination of Claims 9(b) and
10, and the combination of Claims 8 and 11. O

Proof C.11 (for Theorem 4.7). Because of Theorem 4.3(a), it suffices to
show that (VsP€SP) sP is a subgame-perfect equilibrium in I'° if and only if
(01348 (P (77 H(2F))) ) jecyye is a subgame-perfect equilibrium in I'E.

Toward that end, take s® € SP. Let RP be the set of nodes at which I'® has a
Selten subgame, and let RE be the set of nodes at which I'F has a Selten subgame.
It suffices to argue that

sPisa subgame-perfect equilibrium in I’ D

& (VrieRP) (sP(z9) )zdce 18 a Nash equilibrium in I
where I is the Selten subgame of I'° at 7

& (Vr?€RP) (130 (s°(771(2°))) ) yecyye 18 @ Nash equilibrium in I
where I'® is the Selten subgame of I'F at 7(r4)

& (VreeRF) <a7_1(le)(sD(T_1(ace))) )gecwe is @ Nash equilibrium in I"®
where I'® is the Selten subgame of I'E at r®
°(

& (a1, (s 77 1(2F))) )zEcwe is a subgame-perfect equilibrium in It
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The first equivalence holds by the definition of subgame-perfect equilibrium. To
show the second equivalence, take r¢ € RP. Then Theorem 4.6 implies that
[I¢, 1%, 7| x¢ x] is an isomorphism. Thus Theorem 4.5 implies that {s°(29)) 4cqpa
is a Nash equilibrium in I'* iff (-1 (4e) (s5(771(22))) ) yecyye is @ Nash equilibrium
in I'®. The third equivalence holds because 7| o ge is a bijection by Theorem 4.6(a).
The fourth equivalence holds by the definition of subgame-perfect equilibrium. O

APPENDIX D. FOrR FULL SUBCATEGORIES

Lemma D.1.

(a) Suppose © is a CLT, :X—X" is a bijection, (o :F(x)—A}) cy 15 continu-
ous from W, and each o, is a bijection.?” Construct the tuple © = (X', E', H',\)
by combining X' with

E' ={r(2)7(y) |zycE },
H ={7(H)|HeH}, and
N:E' —Ugew Al defined by N (2'y') = ai,l(w,)(/\(Tfl(a:’)Tfl(y’))).

Then @ is a CLT and [©,0', 7] is an isomorphism. Further, Uzew A% = A’, each
A% equals F'(1(x)), and (a}) oy is the action transformation of [©,6',1].

(b) In addition, suppose p and U are such that I' = (X,E,H,\,p,U) is
a game, and suppose *:I—I* is a bijection.?®  Construct the tuple I'" =
(X', E'SH N, 1, U") by combining ©" with

f = Fopo(t|ww )"t and
U/ = <U{'>i’el* deﬁned by U,L// = UL**I('L")O(?|Z,Z’)_1'

2
Then I'" is a game and [I',I", 7] is an isomorphism. Further, I* =I' and .* is the
player transformation of [I', I, 7].

Proof. As the next two paragraphs explain, both parts (a) and (b) are implied
by the following sequence of claims.

For (a), Claims 1(a), 3(a), and 4(a) show the well-definition of E’, H', and X
Claims 9 and 12 imply @’ is a CLT and [©, ©', 7] is an isomorphism. The remaining
conclusions follow from Claims 4(b), 10, and 11.

For (b), Claim 13(a,c) shows the well-definition of x/ and U’. Claims 14 and 17
imply I is a game and [I,I”,7] is an isomorphism. The remaining conclusions
follow from Claims 13(b) and 16(b).

Claim 1: (a) E’ is well-defined. (b) E > zy — 7(x)7(y) € E' is a bijection.
(c) (X', E") is a nontrivial out-tree. (a) holds by inspection. (b) follows from the
lemma’s definition of E' and the assumed bijectivity of 7. (c) follows from [C1] for
O, the bijectivity of 7, and (b).

27Part (a) uses (ap:F(x)—=A%),cw to construct a CLT ©’ and a morphism [©,0’,7]. By the
text’s general definitions, ©' determines its action set A’ (as the codomain of X'), and [I', I, 7]
determines its action transformation (az>IEW' The superscript * distinguishes the assumed
entities from the derived entities. Part (a)’s final sentence shows how they relate.

28part (b) uses ¢*:I—TI* to construct a game I"” and a morphism [I', I/, 7]. By the text’s general
definitions, I/ determines its player set I’ (as the codomain of u'), and [I', I, 7] determines its
player transformation ¢. The superscript * distinguishes the assumed entities from the derived
entities. Part (b)’s final sentence shows how they relate.
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Claim 2: (a) T(r) =1". (b) T|lw,w is a bijection. (c) T|xw,x/~w’ s a bijection.
(d) T|z,z is a bijection. The assumptions of Lemma C.1 are implied by [C1] for
O, Claim 1(c), the assumed bijectivity of 7, and the lemma’s definition of E’. Thus
Lemma C.1(d) implies (a), and Lemma C.1(f-h) imply (b—d).

Claim 8: (a) H' is well-defined. (b) H' partitions W'. (¢) T|lw,w' is a homeo-
morphism. (a) holds by inspection. Further, [C2] for © implies H partitions W.
Thus Claim 2(b) and the lemma’s definition of H' imply (b) and (c).

Claim 4: (a) N is well-defined. (b) A" = Uzew A%. For (a), take 2y’ € E'.
Then the lemma’s definition of E’ implies [1] 771(2’)771(y') € E. [1] and the
general definition of W imply [2] 77 !(2') € W. Also, [1] and the general defi-
nition of F imply A(7~!(2')7~1(y)) € F(r~*(z')), which by the lemma’s defini-
tion of a_,,, implies a_ 1(m,)()\(7'_1(3L")7'_1(y’))) € A7 (.- This and [2] imply
aT,l(I,)()\(T_l(x')T_l(y ))) € Ugew AL. For (b), A’ by general definition is the
codomain of \'; which by the lemma’s definition of A is Uyew A%.

Claim 5: N is surjective. By the definition of ), it suffices to show N (E') =
Uzew A%. The forward inclusion follows from the well-definition of A’, which
was shown in Claim 4(a). For the reverse inclusion, take x € W and o’ € A%.
Thus, since «of:F(z)—A% is surjective by assumption, there is [1] a € F(x)
such that [2] «f(a) = o/. Further, [1] and the general definition of F im-
ply there is y € X such that [3] zy € E and [4] A(xy) = a. To conclude, [3]
and the lemma’s definition of E’' imply 7(x)7(y) € E’. Thus it suffices to show
N(7(z)m(y)) = . In steps, N (7(z)7(y)) by the lemma’s definition of X\ is equal
to aj_l(T(w))(/\(T’l(T(x))T*I(T(y)))), which reduces to o (A(zy)), which by [4] is
o (a), which by [2] is a'.

Claim 6: X is deterministic. Suppose 2'y; € E' and z'y}, € E’ satisty X' (z'y]) =
N(a'y3). Then the lemma’s definition of A implies af i, A(7™ (z')77 (y1))
= a1 ANT7H(@)77 (¥3)). Thus the assumed bijectivity of af_.,, implies
M7 @) (yh)) = Mr~ 1 (a')77 (yh)). Thus, since X is deterministic by [C3]
for ©, 77 1(y}) = 77 (y4). Hence y| = vb.

Claim 7: (Va'eW') F'(2') = o )( (r71(2"))). To prove this, take 2’ € W'.
For the forward inclusion, take o F ). Then the general definition of F”
implies there is ¢y’ € X’ such that ¢’ = (:c’ . Thus the lemma’s definition of
A implies a’ = aT,l(x,)(/\(T_l( 2’)771(y"))), which by the general definition of F'

(z
N
)
implies a’ € m(F(T_l(x )))-

For the reverse inclusion, take a Em(F(T_l(x’))). Then there is
[1] a € F(r7(2')) such that [2] o' = ], (a). Further, [1], the general def-
inition of F, and the bijectivity of 7 together imply there is ¥’ € X’ such that
a = XNr7Y2")771(y’)). Thus [2] implies a’ = ai,l(m,)()\(T_l(x’)T_l(y’))), which
by the lemma’s definition of X' implies a’ = A (2'y’), which by the general definition
of F" implies a’ € F'(a).

Claim 8: (F'(2")) ey is continuous from W'. It suffices to show that
(F'(2")) yrcw is constant over each H' € H'. Thus by Claim 7, it suffices to show
that (Til(z,)(F(T_l(x’))) )wrcw is constant over each H' € H'. Toward that end,
take H' € H'. Then Claim 3(c) implies [a] 771(H’) € H. Note [C4] for © and [a]
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imply that [b] the set F(771(z’)) is constant for 2’ € H’. Meanwhile, the assumed
continuity of (o), from W and [a] imply that [c] the function O 1y I8 COD-
stant for #’ € H'. Together, [b] and [c] imply that the image aj_l(m,)(F(T_l(a:’)))
is constant for ' € H'.

Claim 9: ©" is a CLT. It suffices to prove that the tuple ©' satisfies [C1]-[C4].
[C1] holds by Claim 1(c). [C2] holds by Claim 3(b). [C3] holds by Claims 5 and 6.
Finally, [C4] holds by Claim 8.

Claim 10: (VzeW) A% = F'(r(z)). To prove this, take x € W. Claim 2(b)
implies 7(z) € W’. Thus Claim 7 at 2’ = 7(z) implies F'(7(z)) = i (F(x)). The
right-hand side is equal to A% by the assumed surjectivity of a*:F(z)— A%.

Claim 11: The action transformation of the tuple 0,0, 7] is (o), cy-  Let
(@z)gey denote the action transformation of [@,0',7]. It suffices to show that
(VzeW) a, = af. Toward that end, take z € W. By general definition,
oz F(z)=F'(7(x)) and [1] az(a) = N (7(x) T(n(z,a)) ). Meanwhile by the lemma’s
assumption, af:F(x)—A%. Thus the domain of a, equals the domain of aZ. Fur-
ther, Claim 10 implies the codomain of a, equals the codomain of a}. Thus it
remains to show that (Va€F(z)) az(a) = ak(a).

Toward that end, take a € F(x). The general definition of n
implies zn(z,a) € E. Thus the lemma’s definition of E’ implies
7(x) 7(n(x,a)) € E'. Thus the lemma’s definition of X" implies X' (7(z) 7(n(z,a)))

iy AT (@) T H (T (n(, @) This equality reduces to
N(1(x)T(n(z,a))) = ai(AMx,n(x,a))), which by Lemma A.l1(c) reduces to
N(7(x) T(n(z,a))) = ak(a). This and [1] imply a,(a) = ok (a).

Claim 12: (0,0, 7] is an end-preserving isomorphism. The tuple is a morphism
because [cE] holds by the lemma’s definition of E’, [cI] holds by Claim 3(c), and
[cL] holds by Claim 11 and the lemma’s assumption that (aj), .y is continuous
from W. It is end-preserving by Claim 2(c). Finally, it is an isomorphism by
Proposition 4.1(a), the bijectivity of 7, and Claim 3(c).

Claim 13: (a) i is well-defined. (b) I' = I*. (c) U’ is well-defined. (a) The
inverse (7|w,w) ! is well-defined by Claim 2(b). (b) In steps, I’ by general defini-
tion is the codomain of y’, which by the lemma’s definition of 1/ is the codomain of
¢*, which by assumption is I*. (c) The inverse :* ~! is well-defined by assumption,
and the inverse (7|z z/)~! is well-defined by Claim 2(d).

Claim 14: I'" is a game. It suffices to show that the tuple I satisfies [G1]-
[G3]. [G1] holds by Claim 9. For [G2], note that (i) ' = t*ouo(|w,w)~! by the
lemma’s definition, that (ii) 7|w,w is & homeomorphism by Claim 3(c), that (iii)
w:W—1T is surjective and continuous by [G2] for I" and the definition of I, and that
(iv) ¢*:I—=TI* is a homeomorphism by its assumed bijectivity and the fact that I
and I* are endowed with the discrete topology. Thus p/:W’'—I* is surjective and
continuous. Finally for [G3], take i’ € I’. Since i’ € I* by Claim 13(b), the lemma’s
definition of U’ implies U}, = U,--1()0(7|z,2z/)~". Further, U,.-1(;1):Z—R by [G3]
for I'. Thus U},:Z2'—R.

Claim 15: (a) [0,0',7]’s run transformation is 7|z z. (b) (Vi€el) U; =
U,.(;y°T|z,z/. For (a), let ¢ denote [©,0’, 7]'s run transformation. Claim 12 and

Proposition 2.3 imply ( is well-defined. By definition, [a] (:Z—2Z" and [b] (VZ€Z)
¢(Z) = P'or(r)UT(Z). By [a], it suffices to show that (VZe€Z) ((Z) = 7(Z). Thus
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by [b], it suffices to show that P'or(r) = @. This follows from Claim 2(a). For
(b), note that the lemma’s definition of U’ implies (Vi'€I*) U}, 07|z z1 = U,+-13r).
Thus the assumed bijectivity of ¢* implies (Vi€Tl) UL/*(Z‘)O?‘Z,Z’ =U,.

Claim 16: (a) [I, I, 7] is a morphism. (b) Its player transformation is *. T’
is a game by assumption and I"” is a game by Claim 14. Further, since (*:I—I*
by assumption, Claim 13(b) implies ¢*:I—1I’". Thus for (a), it suffices to show that
the tuple [I,I”,7] satisfies [gZ], [gM] with ¢*, and [gU] with +*. In the process,
(b) will also be proved. [gZ] follows from Claim 12. For [gM] with ¢*, the lemma’s
definition of p/ states p/ = t*ouo(r|w,w~) !, which is equivalent to p/or|w.w: =
t*op. This also proves (b) because [gM] is equivalent to the definition of the player
transformation. Finally, for [gU] with ¢* follows from Claim 15(a,b).

Claim 17: [I,I",7] 4s an isomorphism. Since [I, I 7] is a morphism by
Claim 16(a), it suffices to show that [I, I/, 7] satisfies the four conditions of Propo-
sition 4.1(b). First, 7 is bijective by assumption. Second, 7|w,w is a homeomor-
phism by Claim 3(c). Third, the player transformation is injective by Claim 16(b)
and the assumed injectivity of ¢*. Fourth, the utility biconditional follows from
Claim 15(a,b). O

Lemma D.2. A CLT G has distinguished-actions iff
(VH1€H, HoeH, x1€Hy, x0€Hy) H1 # Hy implies F(x1)NF(x9) = @.

Proof. For the forward direction, suppose © has distinguished-actions. Then
suppose [a] z1 € H; € H and [b] z2 € Hy € H. To prove the contrapositive
of the conditional, suppose a € F(xz1)NF(x2). Then both z; and zs belong to
{xeW |a€F(x) }, which by distinguished-actions is a member of H. Thus, using
x1 only, [a] and [C2] imply Hy = {z€W |a€F(x) }. By similar reasoning, using
only, [b] and [C2] imply Hy = {z€W |a€F(z) }. Therefore H; = H,.

For the reverse direction, assume the conditional holds. By the definition of
distinguished-actions, it suffices to prove (Va€A) {xeW |a€F(z)} € H. Take
a € A. [C4] implies there is H. C H such that {xeW |a€F(x)} = UH.. Thus
it suffices to show that #, is a singleton. To do so, suppose there were distinct H;
and Hy in H,. Then [C2] implies there are x1 € H; and xo € Hy, and thus the
assumed conditional implies [c] F(z1)NF(z2) = @. But, z; € H; € H. and the
definition of H, implies a € F(x1). Similarly, zo € Hs € H., and the definition of
H. implies a € F(z3). Thus a € F(x1)NF(z2) in contradiction to [c]. O

Lemma D.3. Fach game is isomorphic to an distinguished-action game.

Proof. Take a game I'. A distinguished-action isomorph will be constructed via
Lemma D.1. For that purpose, define 7 = idx and +* = id;. To define (o), cyy»
take an « € W. By [C2], let H, be the member of H that contains z. Then define
Ar = {H,}xF(z), and define a,:F(x)—A% by a,(a) = (Hy,a).

To see that 7, (aj),cy» and (* satisfy Lemma D.1’s assumptions, first note
that 7, each o, and ¢* are bijective by inspection. Thus it suffices to show that
(@) gew is continuous from W. In other words, it suffices to show that (o) .y
is constant over each H € H. Toward that end, take H, € H. The domain of each
o is F(x), which is constant over € H, by [C4]. Thus since each o} is surjective,
it suffices to show that (Va€F(x)) a(a) is constant over © € H,. Take a € F(z).

By definition o (a) = (H,,a), which is constant at (H,,a) over x € H,.
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Lemma D.1 constructs a game I” such that [I,I”,7] is an isomorphism.
To show that I has distinguished-actions, it suffices by Lemma D.2 to show
that (VH{eH', HyeMH' o\ €H |, xheHL) Hy # H) implies F'(z))NF'(z}) = @.
Toward that end, suppose z) € Hj € H' and xf € H) € H' and Hj # Hj.
Because T|w,w is a homeomorphism by Proposition 4.1(a) applied to
7], [1] 77 Y2)) e T-U(H)) € H and [2] 77 (ah) € T-I(HL) € H and
(3] 7=1(H}) # 7—1(H}). The definition of (A%) e and [1] imply A:_l(z’l) =

{7=1(H{)}x F(r=(2})). Similarly [2] implies A:_l(x/z) = {7 (Hy)}x F(r=(z})).
Thus [3] implies Ai—l(w’l) and A:—l(m;) are disjoint. Further, Lemma D.1(a)’s last
sentence implies A7_, ) equals F'(r(r7Y(x}))), which reduces to F'(x}). Simi-
larly A7_, ) equals F'(24). The last three sentences imply F’(2}) and F'(x%) are
disjoint. O

Lemma D.4 (corollary of Lemma D.1).

(a) Suppose © is a CLT and T7:X—X' is bijective. ~Construct the tuple
O = (X',E'H',N) by combining X' with E' = {7(z)7(y)|zyeE}, H =
{7(H)|HEH }, and N:E'— A defined by N (2'y') = M7= (2')77*(y')). Then O’ is
a CLT and [©,0',7] is an isomorphism. Further, A = A" and (idp(g)) e 5 the
action transformation of [©,0', 7).

(b) In addition, suppose p and U are such that I' = (X, E,H,\,u,U) is a
game. Construct the tuple I" = (X', E'H' N, 1/, U") by combining @ with
p = po(rlww )™t and U = (U}),c; defined by U = Ujo(7|z,z)~". Then I"
is a game and [, I, 7] is an isomorphism. Further, I = I' and idy is the player
transformation of [I, I, 7).

Proof. Consider Lemma D.1 in the special case that (o), . = (idp@))pew,
(A%)pew = (F(2))gews ¢* = idr, and I* = I. To see that Lemma D.1’s assump-
tions follow from the assumptions here, note that (idp(y)) ey is continuous from
W because (F(x)),cy is continuous from W by [C4] for ©. The remainder of
Lemma D.1’s assumptions follow by inspection. To see that Lemma D.1’s con-
clusions imply the conclusions here, note that A’ = A because, in steps, A’ by
Lemma D.1(a)’s last sentence is equal to Uzew A%, which by this proof’s definition
of (A}),cw is equal to Uzew F'(z), which by Lemma A.1(a) is equal to A. The
remainder of the conclusions here follow by inspection. O

Lemma D.5.% Suppose © is a CLT. Let k(x) denote the height of node x € X,
define q:X~{r}=A by q(y) = Mp(y)y), and let X = { (qop"@~*(2));) |weX }.
Then

Xoz — <qopk(x)7£(x)>§g) eX
is a bijection. Its inverse is
X 3 n(n(.n(n(r,d1), 2), ..., Fjaj-1), &jz) < @ € X
(to be clear, X 37 ++ {} € X).

Proof. Let 7 be the function from X to X. Tt is well-defined by inspection and
the definition of X. Conversely, let 8 be the function from X to X. It is well-defined
by Claim 3 and the definition of X. The lemma follows from Claims 3 and 4.

29This lemma adapts and extends Streufert 2020a, Lemma B.2.
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Claim 1: (VyeX~{r}) n[p(v),q(y)] = y. To show this, take y € X~{r}.
steps, n[p(y),q(y)] by the definition of ¢ is equal to n[p(y), A(p(y)y)], which by
Lemma A.1(c) is equal to y.

Claim 2: (a) (YxeW, a€F (z)) p(n[z,a])=x. (b) (VzeW,aeF(2))q(nlz,a]) =a.
For (a), take x € W and a € F(z). Then the definition of n implies zn[z,a] € E,
which by the definition of p implies p(n[z,a]) = z. For (b), take x € W and
a € F(x). In steps, q(n[z, a]) by the definition of ¢ is equal to A(p(n[z, a]) n[z,a]),
which by part (a) is equal to A(x n[z,a] ), which by Lemma A.1(c) is equal to a.

Claim 3: Bot is the identity function on X. Take x € X. First, suppose k(z) =
0. In steps, fBor(x) by the definition of 7 equals S({}), which by the definition
of B equals r, which by k(z) = 0 equals z. Second, suppose k(xz) = 1. In steps,
Bot(z) by the definition of 7 equals S({q(z))), which by the definition of 8 equals
n[r, q(x)], which by k(z) = 1 equals n[p(z), ¢(z)], which by Claim 1 equals . Third
and finally, suppose k(x) > 2. It will be argued that

Bor(z) = B( (gop* @~ (z))pt) )
= n[nl..n[n[r, gop" 1 (2)], gop™ 2 (2)] ..., qop()), q(x)]
= n[nl..n[n[p*® (2), gop* @~ (@)], qop* @2 (2)] ..., qop()], q(x)]

[n[..n[n[pop* ™= (x), qop™ ™)~ (x)], qop* ™2 ()] ..., qop(x)], q(x)]
[n[..n[p" =Y (), gop* ™) 2] ..., qop()], q(z)]

= n[p(x),q(z)] = .

The first equality holds by the definition of 7, the second by the definition of
[, and the third by the definition of k. The fourth and fifth equalities hold by a
rearrangement and Claim 1. The sixth equality holds by k(z)—2 similar applications
of Claim 1, and the final equality holds by a final application of Claim 1.

Claim 4: Tof is the identity function on X. Take & € X. First, suppose & = {}.
In steps, 7oB({}) by the definition of  is equal to 7(r), which by the definition of 7 is
equal to {}. Second, suppose & # {}. Then it suffices to show that (V¢e{1,2, ... |Z|})
(toB(&))¢ = ¢¢. Toward that end, take £ € {1,2,...|%|}.

First suppose ¢ < |#|. It will be argued that

(roB())e = q(PFPE = (B()))

A CIE)))
= q(p* = (n[n[..n[n[r, 1], @] ..., Tg)-1]s T12(]))
(pm ~Ynlnlnlnfr, @1, @) s Ea—2), Ejp-1]))

= Q(p‘i‘fff(li‘fe)(n[n[---n[n[ﬁx'l]a Tal, e &g —(a)—0)—1], T1a—(z1-0)]))
= q(n[n[...nnlr, 1], &2] ... £o—1], &¢])
— 5.

The first equality holds by the definition of 7, the second holds because k(5(z)) =

|| by the definitions of k and 3, and the third holds by the definition of 5. The
fourth holds by Claim 2(a), and the fifth holds by |Z|—¢—1 similar applications of
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Claim 2(a). The sixth is a rearrangement, and the seventh holds by one application
of Claim 2(b).
Second suppose ¢ = |z|. It will be argued that
(ToB(&))12 = a@* P IF(B(2))) = a7 (B())) = ¢(8(2))
= q(n[n[n[n[r, 3'31], i‘g], ceny itm,ﬂ, i‘m]) = x'm,

where the first equality holds by the definition of 7, the second holds because

k(B(z)) = |z| by the definitions of k and 3, the fourth holds by the definition of £,
and the fifth by one application of Claim 2(b). O

Lemma D.6. Suppose I' is a game. Then there is an isomorphism [T, I 7]
whose I' is a sequence game. Further, A = A and the isomorphism’s action trans-
formation is (idp2)) ey -

Proof. First use Lemma D.5 to construct a bijection 7:X—X. Second use T
and Lemma D.4 to construct a game I' such that [T, I 7] is an isomorphism.
That lemma also shows that A = A and that I, 7]’s action transformation is
(idp(2)) gew - Thus it suffices to show that I'isa sequence game. By inspection

X cousists of (finite) sequences. Thus the lemma is proved by Claims 2 and 3
below.

Claim 1: (YyeX~{r}) 7(p(y)) = 1[7(¥)]}r(y)|—1- To show this, take y € X~ {r}.
It suffices to show

T(p(y)) = (qop™ PO~ (p(y))) s &)
= (qop" @1 (p(y))) % = (qop" @ (y)) Y
= 11aor* @ @) ey -1 = 1 @)k -1 = 17 @)1

The first equality holds by Lemma D.5’s definition of 7, the second because
k(p(y)) = k(y)—1, the third and fourth by rearrangement, the fifth by the defi-
nition of 7, and the sixth because k(y) = |7(y)| by the definition of 7.

Claim 2: E = {1919-1 9| geX~{{}}}. It suffices to show

E={r(x)7(y) |ayeE} = {7(p(y)) r(y) [yeX~{r} }
= {1 lrWiry -1 7)) lyeX~{r} } = {1l -1 91 9eX~{{}} }.

The first equality holds by Lemma D.4’s definition of E, the second by the general
definition of p, the third by Claim 1, and the last by the bijectivity of 7 together
with the fact that 7(r) = {} by the definition of .

Claim 8: (V19)y-19 € E) )\( 19191-19) = 9jg- To prove this, take 19419 € E.
Note that two applications of the Lemma D.5’s last sentence imply
T_l(y) = n(n(n(n(r, yl)? 92)7 ceey y\y\—l) ay\y\)
= n(r (18g1-1): Ujg))-
It suffices to show
A( Wig—1 ¥) =M 7 1gg-1) T @))
= A7 (1dg—1) n( ig—1)s 9g1) ) = gl
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where the first equality holds by Lemma D.4’s definition of A, the second equality
holds by the previous sentence, and the third equality holds by Lemma A.1(c) at
Ty = T71(1y|y‘_1). O

Lemma D.7. Fach game is isomorphic to a distinguished-action sequence game.

Proof. Consider a game I'*. Lemma D.3 implies that '™ is isomorphic to an
distinguished-action game I'. Thus it suffices to show that I" is isomorphic to
an distinguished-action sequence game. Lemma D.6 implies there is an isomor-
phism [T, I 7] such that I'is a sequence game. Thus it suffices to show that
I" has distinguished actions. In other words, it suffices to show that (VacA)
{zeW |acF (1)} € H.

For that purpose, take @ € A. Lemma D.6 shows A = A, which implies @ € A.
Thus since I" has distinguished actions, {z€W |a€F(z)} € H. Since [I,1,7]
is an isomorphism, Proposition 4.1 implies 7'|W,W is a homeomorphism. Thus
7({xeW |aeF(z)}) € H. Hence it suffices to show that 7({ zeW |acF(z)}) =
{zeW |acF (i) }.

By general definition, [T I T]’s action transformation has the form
(az:F(z)%F(T(z)»wew. Meanwhile, Lemma D.6 shows [I', I, 7]’s action trans-
formation is (idp(y)) ey Thus (VzeW) F(r(z)) = F(z). Finally, in steps,
7({ zeW |a€F(z) }) by the previous sentence is equal to 7({ zeW | acF(r(x))}),
which by rearrangement is equal to { 7(z)e7(W) |a€F(7(x))}), which by the bi-
jectivity of 7|y, i, from Proposition 4.1 is equal to {zeW |acF (i) }. O

Proof D.8 (for Theorem 5.2). Lemma D.7 suffices for the entire theorem. O

Proof D.9 (for Theorem 5.3). (a). Suppose [©,0’',7] is an isomorphism.
It suffices to show that @ violates no-absentmindedness only if @’ violates no-
absentmindedness. Toward that end, suppose © violates no-absentmindedness.
Then there is [1] H € H, [2] * € H, and [3] y € H such that [4] = < y. Propo-
sition 4.1(a) implies 7|w,w- is a homeomorphism and thus [1] implies 7(H) € H'.
[2] and [3] imply 7(z) € 7(H) and 7(y) € 7(H). Finally, Proposition 4.2(c) and
[4] imply 7(x) <’ 7(y). The conclusions of the three previous sentences imply ©’
violates no-absentmindedness.

(b). Suppose [©,0’, 7] is an isomorphism. Proposition 4.1(a) implies 7|y,
is a homeomorphism, which implies that H is discrete iff H’ is discrete, which by
the definition of perfect-information implies @ has perfect-information iff #' has
perfect-information. O

Proof D.10 (for Corollary 5.4). (a). It suffices for all of part (a) to show
that each game with no-absentmindedness is isomorphic to an distinguished-action
sequence game with no-absentmindedness. Toward that end, suppose I is a game
with no-absentmindedness. Then Lemma D.7 implies that I" is isomorphic to an
distinguished-action sequence game. Because no-absentmindedness is invariant by
Theorem 5.3(a), this isomorph has no-absentmindedness.

(b). This is proved as part (a) was proved. In particular, replace part (a)
with part (b), replace no-absentmindedness with perfection-information, and re-
place Theorem 5.3(a) with Theorem 5.3(b). O
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Lemma D.11.3° Suppose O is a distinguished-action sequence CLT with no-
absentmindedness. Let R be the function, from finite sequences to finite sets, that
takes each sequence to its range.3* Then the following hold.

(a) (VieX) [R(z)| = |Z]

(b) (WEX~{{}}) RG)NRG915-1) = {i1s1)-

(c) (VieX,yeX) R(%) C R(Y) = & = 194/

(d) R| is injective.

Proof. (a). Take & € X. Suppose |R(%)| # |#|. Then since |R(&)| > |#| is
inconceivable, |R(%)| < |#]. Thus there are ¢ and m such that [1] ¢ < m and
[2] ¢ = &m. Using sequences implies iy € F(lg'cg,l) and &, € F(la'cm,l). Thus
[2] implies that the same action is feasible from both 1441 and 1d,,—1. Hence
distinguished actions implies that the two sequences are in the same information
set H. Further, using sequences and [1] imply 14y—1 < 1&,—1. The previous two
sentences contradict no-absentmindedness.

(b). By inspection, R(y)\R(1¥g—1) can have no more than one element. Thus
it suffices to show that the set contains g4 . For this, it suffices to show that
Uyl & R(19)9)—1). Toward that end, note that the alternative gy € R(19)y/—1) im-
plies R(y) = R(19)y|—1), which implies |R(y)| = |R(19}y/—1)|, which by part (a)
implies || = [19|4/—1/, which implies the falsehood || = [j|—1.

(c). Take & € X and y € X. Suppose [1] R(#) C R(y) and [2] & # 19)3|- Part
(a) and [1] imply |z| < |9|, and thus [2] implies there is m € {1,2, ... ||} such that
Zm 7# Ym. Let £ be the least such m. Then [3] 1dp—1 = 19¢—1 and [4] ¢ # ye.
Using sequences implies ¢, € F(15¢_1) and thus [3] implies [5] g¢ € F(12¢_1). Fur-
ther, [1] and [4] imply there is an [6] ¢, # ¢ such that ,, = ¢,. Thus [5] implies
Ty, € F(lx'g,l). At the same time, using sequences implies &y, € F(lig*,l). The
previous two sentences imply that &, is feasible from both &, and 144, 1.
Thus distinguished actions imply that the two sequences belong to the same in-
formation set H. Further, [6] implies 141 < 1&¢,—1 OF 144, -1 < 14¢—1. Either
contingency together with the second-previous sentence leads to a contradiction of
no-absentmindedness.

(d). Tt suffices to show (Vi€ X,yeX) R() = R(y) = & = 5. Suppose & €X and
y € X are such that [1] R(&) = R(9). Then |R(z)| = |R(y)|, so part (a) implies
|| = [g|. In steps, @ by [1] and part (c) is equal to 133, which by the previous
sentence is equal to 19y, which is . O

Lemma D.12. Fach distinguished-action sequence game with no-
absentmindedness is isomorphic to an action-set game.

Proof. Consider a distinguished-action sequence game I with no-
absentmindedness. Lemma D.11(d) shows that R|y is injective, where R is
the function, from finite sequences to finite sets, that takes each sequence to its
range. Define X = { R(#)|4#€X }. Since R|y is injective, Rl x is a bijection. So
use R|y x and Lemma D.4 to construct a game I" such that [ I, Rl ] is an
isomorphism. Thus it suffices to show that I" is an action-set game. This follows
from Claims 1-3.

30This lemma extends part of Streufert 2020a, Lemma B.4.
31To be clear, R({}) = {}, and for any nonempty sequence & = (i1,d2,...4m), R(i) =
{z¢] €€{1,2,...m} }.
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Claim 1: X is a collection of finite sets which contains {}. By the assumption of
using sequences, X is a collection of finite sequences. Thus the previous paragraph’s
definition of X implies X is a collection of finite sets. Further, the assumption of
using sequences implies {} is the root node of I, and thus R({}) = {} is a member
of X.

Claim 2: E = {xzyeX?|zCy, |y~x|=1}. For the forward direction, take
ry € E. Then [C1] for I" implies zy € X2. Further, Lemma D.4’s definition of
E implies there is [a] iy € E such that [b] R(i)R(j) = xy. Using sequences
and [a] implies # = 1yjy—1. This implies [c] R(i) € R(y). It also implies
|| = |19jy|-1], which by Lemma D.11(a) implies |R(Z)| = |R(y)|—1, which by
[c] implies [d] |R(y)~R(&)| = 1. Finally, [b]-[d] imply = C y and |y~z| = 1.

For the reverse direction, suppose [1] zy € X2, [2] z C y, and [3] |y~z| = 1.
By [1] and the opening paragraph’s definition of X, there exist & € Xandye X
such that + = R(z) and y = R(y). Thus [2] and [3] imply [4] R(%) C R(y) and
[5] |R(g)NR(z)| = 1. [4] and [5] imply |R(&)| = |R(y)|—1, which by Lemma D.11(a)
implies |#| = |g| — 1. In steps, Lemma D.11(c) and [4] implies & = 13|, which by
the previous sentence implies & = 135|—1, which by using sequences implies Zy € E.
Thus this paragraph’s definition of & and y and Lemma D.4’s definition of £ imply
zy € E.

Claim 3: (VaxyeE) {A(xy)} = y~x. Take xy € E. Then Lemma D.4’s def-
inition of F implies there is [a] @y € E such that [b] R(i)R(y) = xy. Using
sequences and [a] implies both [c] & = 1951 and [d] Aiy) = Yjg|- Also note
[e] Mxy) = A(iy), because A(zy) by Lemma D.4(a)’s definition of X is equal to
).\((R|X,X)*1(m)(R|X7X)*1(y)), which by [b] is equal to A(&y). Finally, to conclude,
y~x by [b] is equal to R(j)\R(&), which by [c] is equal to R(j)\R(19jy|—1), which
by Lemma D.11(b) is equal to {4/}, which by [d] is equal to {A\(&5)}, which by [e]
is equal to {A(zy)}. O

Lemma D.13. FEach game with no-absentmindedness is isomorphic to an
action-set game.

Proof. Suppose I'* is a game with no-absentmindedness. Then Lemma D.7
implies that I"* is isomorphic to a distinguished-action sequence game I'. Since
no-absentmindedness is invariant by Theorem 5.3(a), I has no-absentmindedness.
Thus Lemma D.12 implies that I is isomorphic to an action-set game. In summary,
I'* is isomorphic to I", which is isomorphic to an action-set game. O

Lemma D.14. Suppose © is an action-set CLT. Then © satisfies no-
absentmindedness.

Proof. Suppose © violates no-absentmindedness. Then there are [a] H € H,
[b] z € H, and [c] y € H such that [d] z < y. Note [d] implies there is a nontrivial
path {xg,x1,...xp—1,2¢} from xg = = to x; = y. The nontriviality of the path
implies [¢] £ > 1. Thus zox; € E, which implies 221 € E, which implies a = A\(zz)
is well-defined.

Note a = A(zx1) and the definition of using action sets implies [f] a € z1. By
e, t=1orl>1 Iftl=1 21 =y. Ifl>1, {129, x923,...20_12¢} is a subset
of F, and hence the definition of using action sets implies 1 C xy = y. Thus in
either event, z1 C y, which by [f] implies [g] a € y.
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Meanwhile, a = A(xx;) and the general definition of F' imply a € F(z). Thus
[a]-[c] and [C4] imply a € F(y). Hence the general definition of F' implies there
is y, € X such that A(yy,) = a, which by using action sets implies a ¢ y. This
contradicts [g]. O

Proof D.15 (for Theorem 5.5). Lemma D.14 implies that each action-set game
is a game with no-absentmindedness. Thus AGm is a full subcategory of Gmj.
Hence the theorem follows from Lemma D.13. O

Proof D.16 (for Corollary 5.6). Easily, AGmy, is a full subcategory of Gmy,.
Thus it suffices to show that every game with perfect-information is isomorphic to
an action-set game with perfect-information. Toward that end, suppose I is a game
with perfect-information. Since, perfect-information implies no-absentmindedness,
Lemma D.13 implies that I is isomorphic to an action-set game. Since perfect-
information is invariant by Theorem 5.3(b), this action-set game has perfect-
information. O
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