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Online solution of two-player zero-sum games for
linear systems with unknown dynamics
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Abstract: For two-player zero-sum games of continuous-time linear systems with unknown dynamics, we present an
online adaptive learning algorithm based on the policy iteration (PI) scheme with only one loop. A new analytical method
to prove the convergence of the PI scheme is presented. An approximate solution to the generalized game algebraic Riccati
equation without using a priori knowledge of the system matrices is developed. Simulation results illustrate the effectiveness

of the proposed method.
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Fig. 1 Convergence of Sy, Ky, and Ly, to their optimal values S*, K* and L* during the learning process
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