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Compliance-and-defiance dilemma game best strategy
for three and four agents
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Abstract Dilemma noncooperative games involving three or four agents are studied, where strategic interaction is based
on selecting between the compliance strategy and the defiance strategy. When the agent applies the compliance strategy, it
increases the agent’s loss amount; contrariwise, when the agent applies the defiance strategy, it does not increase the agent’s
loss amount. It is assumed that if only one agent defies, it does not much affect the system, and there are no fines. When
two or three agents defy, every agent is fined by the same amount. The objective is to determine and analyze the agent’s
best strategy in the dilemma games with three and four agents dealing with the full-defiance situation cost as a variable,
where partial-defiance situation cost is deduced from this variable. The agent’s best strategy is determined depending on
the full-defiance situation cost. The best strategy for every agent is to defy (by applying the defiance pure strategy) with
a probability that ensures the global minimum to the agent’s loss on the probabilistic interval [0; 1] by a given value of
the full-defiance situation cost. In the three-agent dilemma game, the best strategy is to fully defy if this cost does not

exceed
2

3
, whereupon the agent’s loss is equal to the cost. As the cost is increased off value

2

3
, the best strategy probability

exponentially-like decreases, while the agent’s minimized loss increases in the same manner. Nevertheless, the best strategy
ensures the agent’s minimized loss does not exceed 1 (a conditional unit), which is the cost of full compliance. In the

four-agent dilemma game, the best strategy is to fully defy if the full-defiance situation cost does not exceed
8

9
, whereupon

the agent’s loss is equal to the cost. As the cost is increased off value
8

9
, the best strategy probability exponentially-like

decreases dropping down off value
1

4
, which is also the best strategy (being far more favorable for the system) by when the

full-defiance situation cost is
8

9
. Similarly to the agent’s minimized loss in the three-agent game, the agent’s minimized loss

in the four-agent game increases in the same manner never exceeding 1.
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1. Introduction

The nature is much sophisticated, but when it comes to decision making, there are almost always two alternatives
like those in a philosophical dilemma “to be or not to be”. One of the most prominent examples of dilemma
decision making is the prisoner’s dilemma game [33, 12]. This game involves two rational agents, each of whom
can indirectly cooperate for mutual benefit or defect (i. e., betray the other agent) for individual reward [27, 29]. In
more general, the prisoner’s dilemma game models a process, where two entities could gain benefits from indirectly
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cooperating or suffer losses from failing to do so, but coordination of their decisions is either too expensive or
extremely difficult [31, 12, 16]. The prisoner’s dilemma game and its variations (the iterated, stochastic, continuous,
impure, and asymmetric prisoner’s dilemma, Axelrod’s tournament) have real-life similarities in environmental
studies (pollution prevention) [3, 17, 24, 25], understanding cooperative behavior of animals [11, 31, 19, 20],
addiction research and psychology [1, 32], economics (advertizing, cooperating, investing) [16, 27, 21, 22],
professional sport doping [10, 15], international politics (security dilemma) [13, 8, 26, 30].

Dilemma noncooperative games involving three and more entities or agents have been studied far less than
the prisoner’s dilemma game and its variations. Meanwhile, dilemma games with three or four agents model
more common interaction processes. An example is the environmental protection model based on a three-agent
dilemma noncooperative game [23, 25], where wastewater pollution and cleaning treatment are two alternatives
of an industrial enterprise utilizing water in production (manufacturing) processes. Other examples are dilemma
games of network peers struggling for benefiting from data sharing [28, 31, 36]. The strategy of sharing in similar
dilemma game models can be substituted by supporting, investing, upgrading, updating, etc. [6, 27, 29]. In wider
sense, it is a strategy of compliance that means the agent is about to comply with requirements of a system to
which the agents belong. The opposite one is a strategy of defiance that means the agent is about to defy (or
disregard) system requirements. Due to resource limitation (either informational or material, or both) and restricted
direct cooperation among agents, consequences of complying and defying are uncertain. Basically this induces
the dilemma game itself. Furthermore, a dilemma game may continue even being solved because its solutions are
unstable due to asymmetry or non-favorability (non-profitability) [5, 24, 4]. Thus, imposing mandatory obligations
on obligated entities for the consumption of renewable energy may lead to an evolutionary game model whose
solutions never stop evolving, which either drives renewable portfolio standards out of effective implementation or
requires an additional calibration of the behavioral parameters of the obligated agents [35].

When the agent applies the compliance strategy, it increases the agent’s loss amount; contrariwise, when the
agent applies the defiance strategy, it does not increase the agent’s loss amount. Requirements of the system, in
which strategic noncooperative interaction is modeled by a dilemma game, must be such that the agents would
eventually come at a balance between compliance and defiance [17, 9, 3]. Even if the agents are assumed to have
identical possibilities and constraints imposed, this balance does not necessarily mean equiprobable application of
the compliance and defiance strategies. It rather is a quasioptimal ratio between these strategies [24, 25]. It is quite
obvious that the ratio must be the same for every agent. This should ensure sustainable development of the system
along with stimulating every agent to continue one’s activity within the system with a perspective of individual
development as well [17, 11, 23, 26]. A bond exists between sustainable development and losses assigned to
compliance (additional expenses to maintain compliance, e. g., payment for equipment, new technologies, qualified
personnel, etc.) and defiance (fines imposed for excessive disregard of system requirements). This bond is tried to
get optimized via using the best strategy as the quasioptimal ratio between compliance and defiance.

2. Motivation and objective

While best strategies in noncooperative games have been commonly associated with the Nash equilibrium, in
dilemma noncooperative game this approach fails due to stable noncooperative interaction supposes fairness in
payoffs (or losses). As an equilibrium situation ensures unequal payoffs for agents, it does not attract an agent
whose loss is higher. What attracts every agent, whose selfishness is taken into consideration also, is loss symmetry
with subsequent loss minimization [24, 25], which every agent understands as practically the best composition of
selfishness and fairness-based equilibrium. Besides, if such a symmetric situation exists and it ensures the agent’s
loss is lower than the compliance cost, this situation becomes a substantiated solution to the initial problem of
balancing compliance and defiance in order to satisfy both the system and the group of agents. For example, the
abovementioned environmental protection model as a three-agent dilemma noncooperative game is expected to
stimulate industry into applying more water-cleaning technologies without declining in manufacturing processes
[13, 17, 23, 24, 25]. This appears to be possible if every industrial enterprise applies cleaning technologies partially
(i. e., it partially complies), leaving just a few percent of polluted wastewater. For instance, when the compliance
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cost is a conditional unit and the full-defiance situation costs 3 conditional units for every enterprise [23], the best
strategy is to apply cleaning technologies with probability

3 +
√
7

6
,

where

0.94095 <
3 +

√
7

6
< 0.94096,

and thus the ecosystem is capable of restore oneself with only 5.904 % of polluted wastewater from each of the
three enterprises. Some generalizations of this instance were made in [24, 25], but their main accent is on symmetric
equilibria, which are still worse than the full-compliance situation [23, 30].

Another argument against Nash equilibria is multiplicity [4, 10]. Multiple asymmetric and symmetric Nash
equilibria induce additional instability of selective behavior. Dilemma games may have multiple asymmetric Nash
equilibria, just like the prisoner’s dilemma game and its variations [11, 12, 16, 27]. Eventually, agents must
independently reject equilibria and seek for a loss-minimizing symmetric situation. This situation depends on
the value of defiance. In fact, it reminds an authoritarian environmental governance framework, by which local
governments navigate central-local dynamics and adapt policy implementation strategies to address the challenges
of resources (e. g. energy) transition within complex and evolving environmental governance systems [14]. A row
of other examples is the development of practical and effective enforcer-strategies of policymakers to improve
safety [7, 18] and security [2, 34]. Such strategies are intended not only to enforce agents’ behavioral patterns
desirable for local governments, but also to support sustainable evolution of the agents. This is a sort of closed
circle whose closeness is maintained owing to an all-side balance between compliance and defiance [1, 6, 3, 27].

It is assumed in [24, 25] that if only one agent defies, it does not much affect the system, and there are no
fines. Besides, when two or three agents defy, every agent (even the complying one, because it is either difficult
or impossible to determine the complier) is fined by the same amount [24]. Obviously, this is a rough model, so
paper [25] distinguished the fines for full defiance and 1-compliance (when there is a single complier). Similar
diversification might be introduced into a four-agent dilemma noncooperative game. Therefore, the objective is to
determine and analyze the agent’s best strategy in the dilemma games with three and four agents dealing with the
full-defiance situation cost as a variable, where partial-defiance situation cost is deduced from this variable. The
paper proceeds with formalization of a set of dilemma (pure, using the game theory terminology) strategies of the
agent and dilemma games themselves. Next, each game is substantialized and the pure strategy losses are defined.
Then the agent’s best strategy is determined depending on the full-defiance situation cost. A qualitative analysis of
the best strategy will be carried out for each game. Finally, the paper is concluded with a discussion of its findings
and an outlook for further research.

3. Compliance-and-defiance dilemma strategies

In a three-agent dilemma game the pure strategy of agent i is denoted by xi, where xi ∈ {0, 1} for i = 1, 3.
Strategy xi = 0 corresponds to compliance, and strategy xi = 1 corresponds to defiance. Triple

{x1, x2, x3} (1)

is a pure strategy situation in a three-agent dilemma game〈
{{0, 1}}3i=1 , {Li (x1, x2, x3)}3i=1

〉
, (2)

in which
Li (x1, x2, x3) (3)

is a payoff function of agent i, i = 1, 3. Payoff (3) is a conditional loss of agent i in pure strategy situation (1).
Three-agent dilemma game (2) has eight pure strategy situations.

Stat., Optim. Inf. Comput. Vol. 14, July 2025



418 COMPLIANCE-AND-DEFIANCE DILEMMA GAME BEST STRATEGY FOR THREE AND FOUR AGENTS

In a four-agent dilemma game the pure strategy of agent i is denoted by yi, where yi ∈ {0, 1} for i = 1, 4.
Strategy yi = 0 corresponds to compliance, and strategy yi = 1 corresponds to defiance. Quadruple

{y1, y2, y3, y4} (4)

is a pure strategy situation in a four-agent dilemma game〈
{{0, 1}}4i=1 , {Hi (y1, y2, y3, y4)}4i=1

〉
, (5)

in which
Hi (y1, y2, y3, y4) (6)

is a payoff function of agent i, i = 1, 4. Payoff (6) is a conditional loss of agent i in pure strategy situation (4).
Four-agent dilemma game (5) has 16 pure strategy situations.

In games (2) and (6), every pure strategy situation should be estimated by the respective conditional loss for each
of the agents. In fact, the payoff function of agent i in game (2) can be represented as a 2× 2× 2 matrix, and thus
game (2) can be represented as a numbered set of three 2× 2× 2 matrices. The payoff function of agent i in game
(5) can be represented as a 2× 2× 2× 2 matrix, and thus game (5) can be represented as a numbered set of four
2× 2× 2× 2 matrices.

4. Pure strategy losses

In both games, pure strategy losses are naturally defined such that in any symmetric pure strategy situation, the
conditional loss is the same [23]. In game (2), in the full-compliance situation

{0, 0, 0} (7)

the cost of the compliance is a conditional unit:

Li (0, 0, 0) = 1 ∀ i = 1, 3. (8)

In the full-defiance situation
{1, 1, 1} (9)

the cost of the defiance is a conditional units [24]:

Li (1, 1, 1) = a ∀ i = 1, 3. (10)

It is still assumed that, if only one agent defies, it does not affect the system. There are three such pure strategy
situations:

{1, 0, 0} , {0, 1, 0} , {0, 0, 1} . (11)

Each of situations (11) is called a 1-defiance situation. The payoff of agent i in a 1-defiance situation is 0 if the
defiance strategy xi = 1 is applied, and it is 1 if the compliance strategy xi = 0 is applied:

Li (x1, x2, x3) = 1− xi ∀ i = 1, 3. (12)

It is also assumed that, of only one agent complies, it badly affects the system so that every agent additionally
loses a half of the full-defiance situation cost regardless of whether the compliance strategy is applied or not. Being
inverted to (8), there are three such 1-compliance situations:

{0, 1, 1} , {1, 0, 1} , {1, 1, 0} . (13)

Each of situations (13) can be called a 1-compliance situation. The payoff of agent i in a 1-compliance situation is
a

2
conditional units if the defiance strategy xi = 1 is applied, and it is 1 +

a

2
if the compliance strategy xi = 0 is
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applied:
Li (x1, x2, x3) = 1 +

a

2
− xi ∀ i = 1, 3. (14)

If game (2) with its eight pure strategy situations (7), (9), (11), (13) and respective payoffs (8), (10), (12),
(14) is studied without its mixed extension [4, 10, 23], there are one to seven equilibria depending on a > 0. For
a ∈ (0; 2), full-defiance situation (9) is the single equilibrium, in which every agent loses a conditional units. There
are seven equilibria for a = 2: any situation except for full-compliance situation (7) is equilibrium. For a > 2, all
three 1-defiance situations (11) are equilibria. Every 1-defiance situation is an efficient equilibrium, in which the
sum of the agents’ losses is 2 (the single agent that defies loses nothing, whereas the other two agents lose 1 unit
each), but this equilibrium is asymmetric. Its asymmetry destroys the equilibrium presumptive stability, as it has
been mentioned above.

In game (5), in the full-compliance situation

{0, 0, 0, 0} (15)

the cost of the compliance is the very conditional unit:

Hi (0, 0, 0, 0) = 1 ∀ i = 1, 4. (16)

In the full-defiance situation
{1, 1, 1, 1} (17)

the cost of the defiance is a conditional units [24]:

Hi (1, 1, 1, 1) = a ∀ i = 1, 4. (18)

It is still assumed that, if only one agent defies, it does not affect the system. There are four such 1-defiance
situations in game (5):

{1, 0, 0, 0} , {0, 1, 0, 0} , {0, 0, 1, 0} , {0, 0, 0, 1} . (19)

Identically to game (2), the game (5) payoff of agent i in a 1-defiance situation is 0 if the defiance strategy yi = 1
is applied, and it is 1 if the compliance strategy yi = 0 is applied:

Hi (y1, y2, y3, y4) = 1− yi ∀ i = 1, 4. (20)

Next, it is also assumed that, of only one agent complies, it badly affects the system so that every agent additionally
loses an amount of a conditional units regardless of whether the compliance strategy is applied or not. Being
inverted to (19), there are four such 1-compliance situations:

{0, 1, 1, 1} , {1, 0, 1, 1} , {1, 1, 0, 1} , {1, 1, 1, 0} . (21)

In each of 1-compliance situations (21) there are three defying agents, unlike just two defying agents in a
1-compliance situation of set (13) in game (2). Therefore, the game (5) payoff of agent i in a 1-compliance situation
is now a conditional units if the defiance strategy yi = 1 is applied, and it is 1 + a if the compliance strategy yi = 0
is applied:

Hi (y1, y2, y3, y4) = 1 + a− yi ∀ i = 1, 4. (22)

The six remaining pure strategy situations are

{1, 1, 0, 0} , {1, 0, 1, 0} , {1, 0, 0, 1} , {0, 1, 1, 0} , {0, 1, 0, 1} , {0, 0, 1, 1} . (23)

Having two defying agents, each of situations (23) can be called a 2-defiance or 2-compliance situation. Therefore,
the game (5) payoff of agent i in a 2-defiance situation is

a

2
conditional units if the defiance strategy yi = 1 is
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applied, and it is 1 +
a

2
if the compliance strategy yi = 1 is applied:

Hi (y1, y2, y3, y4) = 1 +
a

2
− yi ∀ i = 1, 4. (24)

If game (5) with its 16 pure strategy situations (15), (17), (19), (21), (23) and respective payoffs (16), (18), (20),
(22), (24) is studied without its mixed extension [4, 10, 23], there are one to 11 equilibria depending on a > 0. For
a ∈ (0; 2), just like in game (2), full-defiance situation (17) is the single equilibrium, in which every agent loses
a conditional units. There are 11 equilibria for a = 2: full-defiance situation (17), all four 1-defiance situations
(19), and all six 2-defiance situations (23). For a > 2, full-defiance situation (17) and all four 1-defiance situations
(19) are equilibria. It is noteworthy that the full-defiance situation in game (2) for a > 2 is not equilibrium. Every
1-defiance situation is an efficient equilibrium, in which the sum of the agents’ losses is 3 (the single agent that
defies loses nothing, whereas the other three agents lose 1 unit each), but this equilibrium is asymmetric. Its
asymmetry destroys the equilibrium presumptive stability, as it has been mentioned above for game (2). All six
2-defiance situations (23) are asymmetric as well, where the sum of the agents’ losses depends on a.

5. Mixed extension

In games (2) and (5), denote the mixed strategy of agent i by pi and qi, respectively, where pi ∈ [0; 1] and qi ∈ [0; 1]
are probabilities of that agent i applies the defiance strategy. Consequently, 1− pi is the probability of that agent
i applies the compliance strategy in game (2), and 1− qi is the probability of that agent i applies the compliance
strategy in game (5). So, pi = xi = 1 when agent i defies and

1− pi = 1− xi = 1

when agent i complies in game (2); qi = yi = 1 when agent i defies and

1− qi = 1− yi = 1

when agent i complies in game (5).
In game (2), in a symmetric mixed strategy situation

{p, p, p} (25)

with a probability p ∈ [0; 1] of defiance, the expected payoff of agent i is calculated as follows [24]:

li (p, p, p) = (1− p)
3
Li (0, 0, 0) +

+ (1− p)
2
pLi (0, 0, 1) +

+ (1− p)
2
pLi (0, 1, 0) +

+ (1− p) p2Li (0, 1, 1) +

+ (1− p)
2
pLi (1, 0, 0) +

+ (1− p) p2Li (1, 0, 1) +

+ (1− p) p2Li (1, 1, 0) +

+p3Li (1, 1, 1) for i = 1, 3. (26)

Plugging (8), (10), (12), (14) into (26) expectedly reveals that in game (2) situation (25) every agent loses the same
amount of conditional units, denoted by l (p, a):

l (p, a) = li (p, p, p) = −a

2
p3 +

3a

2
p2 − p+ 1 for i = 1, 3. (27)
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In game (5), in a symmetric mixed strategy situation

{q, q, q, q} (28)

with a probability q ∈ [0; 1] of defiance, the expected payoff of agent i is calculated as follows:

hi (q, q, q, q) = (1− q)
4
Hi (0, 0, 0, 0) +

+ (1− q)
3
qHi (0, 0, 0, 1) +

+ (1− q)
3
qHi (0, 0, 1, 0) +

+ (1− q)
2
q2Hi (0, 0, 1, 1) +

+ (1− q)
3
qHi (0, 1, 0, 0) +

+ (1− q)
2
q2Hi (0, 1, 0, 1) +

+ (1− q)
2
q2Hi (0, 1, 1, 0) +

+ (1− q) q3Hi (0, 1, 1, 1) +

+ (1− q)
3
qHi (1, 0, 0, 0) +

+ (1− q)
2
q2Hi (1, 0, 0, 1) +

+ (1− q)
2
q2Hi (1, 0, 1, 0) +

+ (1− q) q3Hi (1, 0, 1, 1) +

+ (1− q)
2
q2Hi (1, 1, 0, 0) +

+ (1− q) q3Hi (1, 1, 0, 1) +

+ (1− q) q3Hi (1, 1, 1, 0) +

+q4Hi (1, 1, 1, 1) for i = 1, 4. (29)

Just like in game (2), plugging (16), (18), (20), (22), (24) into (29) expectedly reveals that in game (5) situation
(28) every agent loses the same amount of conditional units, denoted by h (q, a):

h (q, a) = hi (q, q, q, q) = −2aq3 + 3aq2 − q + 1 for i = 1, 4. (30)

The task is to minimize each of functions (27) and (30) by the probability variable depending on the full-defiance
situation cost a.

6. Best strategy in three-agent games

As an optimal situation in three-agent dilemma game (2) with payoffs (8), (10), (12), (14) is based on its symmetry
and minimized equal loss, a symmetric situation

{p∗, p∗, p∗} (31)

is searched such that
l∗ (a) = l (p∗, a) = min

p∈[0; 1]
l (p, a) by a > 0. (32)

If
l∗ (a) < 1 ∀ a > 0 (33)

then situation (31) is acceptable having clear advantage over full-compliance situation (7).
The first partial derivative of surface (27) with respect to p is

∂l

∂p
= −3a

2
p2 + 3ap− 1. (34)
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The discriminant of quadratic equation

−3a

2
p2 + 3ap− 1 = 0 (35)

is
D = 9a2 − 6a = 3a (3a− 2) .

Hence, the roots of equation (35) are

p = p(1) =
3a+

√
3a (3a− 2)

3a
= 1 +

√
3a− 2

3a
(36)

and

p = p(2) =
3a−

√
3a (3a− 2)

3a
= 1−

√
3a− 2

3a
. (37)

Roots (36) and (37) exist by a ⩾
2

3
, where p(1) ⩾ p(2). Besides, it is easy to see that

1−
√

3a− 2

3a
⩽ 1 by a ⩾

2

3

and

1−
√

3a− 2

3a
> 0 by a ⩾

2

3

owing to
2

3a
> 0,

1 >
3a− 2

3a
> 0,

1 >

√
3a− 2

3a
,

so p(2) ∈ (0; 1], i. e. root (37) is a mixed strategy in game (2). The second partial derivative of surface (27) with
respect to variable p is

∂2l

∂p2
= −3ap+ 3a = 3a (1− p) , (38)

where
∂2l

∂p2

∣∣∣∣
p=p(1)

= 3a

(
1− 1−

√
3a− 2

3a

)
= −

√
3a (3a− 2) < 0

and
∂2l

∂p2

∣∣∣∣
p=p(2)

= 3a

(
1− 1 +

√
3a− 2

3a

)
=
√

3a (3a− 2) > 0

by a >
2

3
. Therefore, point (37) is a local minimum point of function (27) of variable p with parameter a >

2

3
.

Inasmuch as point (36) is a local maximum point and p(1) > 1 by a >
2

3
, then on unit segment [0; 1] by a >

2

3
point (37) is the global minimum point of function (27) of variable p:

p∗ = 1−
√

3a− 2

3a
. (39)
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The global minimum value of function (27) by p ∈ [0; 1] is

l∗ (a) = min
p∈[0; 1]

l (p, a) = l

(
1−

√
3a− 2

3a
, a

)
=

= −a

2

(
1−

√
3a− 2

3a

)3

+
3a

2

(
1−

√
3a− 2

3a

)2

− 1 +

√
3a− 2

3a
+ 1 =

=

(
1−

√
3a− 2

3a

)2

·

(
a+

a

2
·
√

3a− 2

3a

)
+

√
3a− 2

3a
=

=

(
6a− 2

3a
− 2

√
3a− 2

3a

)
·

(
a+

a

2
·
√

3a− 2

3a

)
+

√
3a− 2

3a
=

=
6a− 2

3
− 2a

√
3a− 2

3a
+

6a− 2

6
·
√

3a− 2

3a
− 3a− 2

3
+

√
3a− 2

3a
=

= a+

√
3a− 2

3a
·
(
−2a+

6a− 2

6
+ 1

)
=

= a+

√
3a− 2

3a
·
(
2

3
− a

)
by a >

2

3
. (40)

At a =
2

3
local minimum point (37) and local maximum point (36) coincide: p(1) = p(2) = 1. As parabola (34)

is negative by a <
2

3
, then surface (27) is a decreasing function of p by a ∈

(
0;

2

3

)
and so p∗ = 1, whereas

l∗ (a) = min
p∈[0; 1]

l (p, a) = l (1, a) = a by a ∈
(
0;

2

3

]
. (41)

The full-defiance situation cost a ∈
(
0;

2

3

]
is too low and thus the agent’s best strategy is to defy owing to loss

(41) satisfies condition (33). Now, it is to ascertain whether loss (40) for higher full-defiance situation costs satisfies
condition (33).

The first derivative of the global minimum value (40) of function (27) as a function of a is:

dl

da

∗
= 1 +

1

2

√
3a− 2

3a

·
(

2

3a2

)
·
(
2

3
− a

)
−
√

3a− 2

3a
=

= 1 +
2− 3a

3a
√
3a

√
3a− 2

−
√

3a− 2

3a
=

= 1−
√

3a− 2

3a
·
(
3a+ 1

3a

)
. (42)

Inasmuch as

1−
√

3a− 2

3a
·
(
3a+ 1

3a

)
> 0,

1 >

√
3a− 2

3a
·
(
3a+ 1

3a

)
,

1 >

(
3a− 2

3a

)
·
(
9a2 + 6a+ 1

9a2

)
,
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1 >
27a3 − 18a2 + 18a2 − 12a+ 3a− 2

27a3
,

27a3 > 27a3 − 9a− 2,

0 > −9a− 2 for any a > 0,

derivative (42) is positive, and so (40) is an increasing function. Therefore, the maximum of minimized loss (40) is

sup
a> 2

3

l∗ (a) = lim
a→∞

l∗ (a) = lim
a→∞

[
a+

√
3a− 2

3a
·
(
2

3
− a

)]
.

The minimized loss by a ⩾
2

3
is function (40) also. So, the minimum of the minimized loss by a ⩾

2

3
is

min
a⩾ 2

3

l∗ (a) = l∗
(
2

3

)
= a.

Meanwhile,

a ⩽ l∗ (a) ⩽ l∗ (1) = 1− 1

3
√
3
< 1 for a ∈

[
2

3
; 1

]
.

Next, it is easy to prove that

a+

√
3a− 2

3a
·
(
2

3
− a

)
< 1 for a > 1. (43)

Indeed, from inequality (43) it follows that

a− 1 <

√
3a− 2

3a
·
(
a− 2

3

)
,

a2 − 2a+ 1 <
3a− 2

3a
·
(
3a− 2

3

)2

,

a2 − 2a+ 1 <
27a3 − 54a2 + 36a− 8

27a
,

27a3 − 54a2 + 27a < 27a3 − 54a2 + 36a− 8,

0 < 9a− 8,

which is true for a > 1. Therefore,
max
a> 2

3

l∗ (a) < 1

and the minimized loss
l∗ (a) ∈ [a; 1) by a > 0 (44)

along with (41).

While the minimized loss is constant by a ∈
(
0;

2

3

)
and increases as the full-defiance situation cost is increased

off value
2

3
, the best strategy (39) being valid for a ⩾

2

3
is a decreasing function of a. This follows from that

dp∗

da
= − 1

2

√
3a− 2

3a

· 2

3a2
= − 1

a
√
3a

√
3a− 2

< 0.

It is quite natural as high full-defiance situation costs force agents to defy less.
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7. Best strategy in four-agent games

In four-agent dilemma game (5) with payoffs (16), (18), (20), (22), (24), an optimal situation is a symmetric
situation

{q∗, q∗, q∗, q∗} (45)

is searched such that
h∗ (a) = h (q∗, a) = min

q∈[0; 1]
h (q, a) by a > 0. (46)

If
h∗ (a) < 1 ∀ a > 0 (47)

then situation (45) is acceptable having clear advantage over full-compliance situation (16).
The first partial derivative of surface (30) with respect to q is

∂h

∂q
= −6aq2 + 6aq − 1. (48)

The discriminant of quadratic equation
−6aq2 + 6aq − 1 = 0 (49)

is
D = 36a2 − 24a = 12a (3a− 2) .

Hence, the roots of equation (49) are

q = q(1) =
3a+

√
3a (3a− 2)

6a
=

√
3a+

√
3a− 2

2
√
3a

=
p(1)

2
(50)

and

q = q(2) =
3a−

√
3a (3a− 2)

6a
=

√
3a−

√
3a− 2

2
√
3a

=
p(2)

2
. (51)

It is trivially obvious that, just like roots (36) and (37), roots (50) and (51) exist by a ⩾
2

3
, where q(1) ⩾ q(2).

Besides, as root (37) p(2) ∈ (0; 1], it is easy to see that q(2) ∈
(
0;

1

2

]
, i. e. root (51) is a mixed strategy in game

(5). However, unlike root (36) in game (2), it turns out that root (50) is a mixed strategy in game (5) as well. Indeed,

q(1) = q(2) =
1

2
at a =

2

3
, and

q(1) =

√
3a+

√
3a− 2

2
√
3a

=
1

2
+

√
3a− 2

2
√
3a

,

where √
3a− 2

2
√
3a

∈
[
0;

1

2

)
,

so q(1) ∈
[
1

2
; 1

)
.

The second partial derivative of surface (30) with respect to variable q is

∂2h

∂q2
= −12aq + 6a = 6a (1− 2q) , (52)

where
∂2h

∂q2

∣∣∣∣
q=q(1)

= 6a

(
1− 2 ·

√
3a+

√
3a− 2

2
√
3a

)
= −2

√
3a (3a− 2) < 0
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and
∂2h

∂q2

∣∣∣∣
q=q(2)

= 6a

(
1− 2 ·

√
3a−

√
3a− 2

2
√
3a

)
= 2
√

3a (3a− 2) > 0

by a >
2

3
. Therefore, points (50) and (51) are local maximum and minimum points, respectively, of function (30)

of variable q with parameter a >
2

3
. At a =

2

3
these local extrema coincide, whereupon

h∗
(
2

3

)
= h

(
q∗,

2

3

)
= min

q∈[0; 1]
h

(
q,

2

3

)
= min

{
h

(
1

2
,
2

3

)
, h

(
1,

2

3

)}
=

= min

{
−2 · 2

3
·
(
1

2

)3

+ 3 · 2
3
·
(
1

2

)2

− 1

2
+ 1, −2 · 2

3
+ 3 · 2

3
− 1 + 1

}
=

= min

{
5

6
,
2

3

}
=

2

3
= a (53)

and thus the best strategy at a =
2

3
is q∗ = 1.

By a >
2

3
the local minimum value of function (30) of variable q is

h
(
q(2), a

)
= h

(√
3a−

√
3a− 2

2
√
3a

, a

)
=

= a ·
(√

3a−
√
3a− 2

2
√
3a

)2

·
(
3− 2 ·

√
3a−

√
3a− 2

2
√
3a

)
−

√
3a−

√
3a− 2

2
√
3a

+ 1 =

=
3a− 1−

√
3a ·

√
3a− 2

6
· 2

√
3a+

√
3a− 2√

3a
+

√
3a+

√
3a− 2

2
√
3a

=

=
6a

√
3a+ 3a

√
3a− 2− 2

√
3a−

√
3a− 2− 6a

√
3a− 2−

√
3a · (3a− 2) + 3

√
3a+ 3

√
3a− 2

6
√
3a

=

=
3a

√
3a− 3a

√
3a− 2 + 3

√
3a+ 2

√
3a− 2

6
√
3a

=

=
3
√
3a (a+ 1)−

√
(3a− 2)

3

6
√
3a

=
a+ 1

2
−

√
(3a− 2)

3

6
√
3a

. (54)

The first derivative of the local minimum value (54) as a function of a is:

dh
(
q(2), a

)
da

=
1

2
− 1

6
·

(
9

2
·
√

3a− 2

3a
− 3

2
·

√
(3a− 2)

3

(3a)
3

)
=

=
1

2
− 3

4
·
√

3a− 2

3a
+

1

4
·

√
(3a− 2)

3

(3a)
3 =

1

2
− 3

4
·
√

3a− 2

3a
+

(3a− 2)

4 · 3a
·
√

3a− 2

3a
=

=
1

2
+

√
3a− 2

3a

(
3a− 2

12a
− 3

4

)
=

1

2
−
√

3a− 2

3a

(
1 + 3a

6a

)
. (55)

If (55) is positive then function (54) is increasing. Consider inequality

1

2
−
√

3a− 2

3a

(
1 + 3a

6a

)
> 0 by a >

2

3
, (56)
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whence

1 >

√
3a− 2

3a

(
1 + 3a

3a

)
,

3a

1 + 3a
>

√
3a− 2

3a
,

9a2

1 + 6a+ 9a2
>

3a− 2

3a
,

27a3 > (3a− 2)
(
1 + 6a+ 9a2

)
,

27a3 > 3a− 2 + 18a2 − 12a+ 27a3 − 18a2,

0 > −2− 9a,

which is true. So, inequality (56) is true and the local minimum value of function (30) of variable q by a >
2

3
is an

increasing function. Therefore, the maximum of the local minimum value is never reached as

sup
a∈( 2

3 ; ∞)
h
(
q(2), a

)
= lim

a→∞
h
(
q(2), a

)
.

Nevertheless, it is easy to prove that

h
(
q(2), a

)
=

a+ 1

2
−

√
(3a− 2)

3

6
√
3a

< 1 by a ⩾
2

3
. (57)

Indeed, from inequality (57) it follows that

a+ 1

2
−

√
(3a− 2)

3

6
√
3a

< 1,

a− 1 <

√
(3a− 2)

3

3
√
3a

,

3
√
3a (a− 1) <

√
(3a− 2)

3
. (58)

Inequality (58) holds for a ∈
[
2

3
; 1

]
. If a > 1 then squaring both sides of inequality (58) gives:

27a3 − 54a2 + 27a < 27a3 − 18a2 − 36a2 + 24a+ 12a− 8, (59)

0 < 9a− 8,

i. e. inequality (58) holds for a > 1, whence inequality (57) holds.

By a >
2

3
the global minimum of function (30) of variable q can be reached at q = 1, so the best strategy is

q∗ ∈
{
q(2), 1

}
=

{√
3a−

√
3a− 2

2
√
3a

, 1

}
(60)

and the lowest loss is

h∗ (a) = min
{
h
(
q(2), a

)
, h (1, a)

}
=
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= min

a+ 1

2
−

√
(3a− 2)

3

6
√
3a

, a

 . (61)

Owing to (57), the lowest loss

h∗ (a) < 1 ∀ a ⩾
2

3
. (62)

The local minimum value (54) becomes the global minimum value if

a+ 1

2
−

√
(3a− 2)

3

6
√
3a

< a. (63)

Inequality (63) is equivalent to inequality

1− a <

√
(3a− 2)

3

3
√
3a

, (64)

which is true ∀ a ⩾ 1. For a ∈
[
2

3
; 1

)
inequality (64), similarly to (58) for a > 1, is equivalent to (59), i. e.

inequality (64) holds for a >
8

9
. Consequently, inequality (63) holds by a >

8

9
and probability (51) is the global

minimum point of function (30) of variable q by a >
8

9
, where the minimized loss is (54).

At a =
8

9
the minimized loss is a and it is reached both at probability q∗ = 1 and at probability (51) that turns

out to be

q∗ =

√
3 · 8

9
−
√

3 · 8
9
− 2

2

√
3 · 8

9

=
1

2
−

√
8

3
− 2

2

√
8

3

=
1

2
−

√
2

3

4

√
2

3

=
1

2
− 1

4
=

1

4
.

The minimized loss a is reached at probability q∗ = 1 by a ∈
[
2

3
;
8

9

)
.

By a ∈
(
0;

2

3

)
first derivative (48) does not turn into 0 and it is negative ∀ q ∈ [0; 1] due to quadratic equation

(49) does not have roots and
−6aq2 + 6aq − 1 < 0

owing to −6a < 0. Therefore, surface (30) with respect to q is decreasing by a ∈
(
0;

2

3

)
and its minimum on

interval [0; 1] is reached at point q = q∗ = 1, i. e.

h∗ (a) = h (1, a) = a <
2

3
.

This means that by a ∈
(
0;

8

9

]
the minimized loss a is reached at probability q∗ = 1 being the best strategy.

Probability q∗ =
1

4
is also the best strategy at a =

8

9
. By a >

8

9
the minimized loss is (54) reached at probability

(51) being the best strategy. Overall, the minimized loss

h∗ (a) ∈ [a; 1) by a > 0 (65)
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along with

h∗ (a) = min
q∈[0; 1]

h (q, a) = h (1, a) = a by a ∈
(
0;

8

9

]
. (66)

While the minimized loss is constant by a ∈
(
0;

8

9

)
and increases as the full-defiance situation cost is increased

off value
8

9
, the best strategy (51) being valid for a ⩾

8

9
is a decreasing function of a. This follows from that the

best strategy (51) is half the best strategy (39) being a decreasing function in game (2) for a ⩾
2

3
.

8. Discussion and conclusion

In the considered compliance-and-defiance dilemma games with three or four agents, the best strategy for every
agent is to defy (by applying the defiance pure strategy) with a probability that ensures the global minimum
to the agent’s loss on the probabilistic interval [0; 1] by a given value a of the full-defiance situation cost. In
three-agent dilemma game (2) with payoffs (8), (10), (12), (14), the best strategy is to fully defy if this cost does

not exceed
2

3
. This is the straightforward consequence of a too low cost of full-defiance situation (9), in which

the best strategy ensures the agent’s loss equal to the cost. As the cost is increased off value
2

3
, the best strategy

probability exponentially-like decreases (Figure 1), while the agent’s minimized loss increases (Figure 2) in the
same manner. Nevertheless, the best strategy ensures the agent’s minimized loss does not exceed 1 (a conditional
unit), which is the cost of full compliance.

 0 2/3 1 1.5 2 2.5 3 3.5 4 4.5 5 5.5 6 6.5 7 7.5 8 8.5 9 9.5 10 10.5 11 11.5 12
0

0.05
0.1
0.15
0.2
0.25
0.3
0.35
0.4
0.45
0.5
0.55
0.6
0.65
0.7
0.75
0.8
0.85
0.9
0.95

1

a

*p

Figure 1. The best strategy probability in three-agent dilemma game (2) versus the full-defiance situation cost

In four-agent dilemma game (5) with payoffs (16), (18), (20), (22), (24), the consequence of too low costs of
full-defiance situation (17) is a little bit severer. The best strategy in this game is to fully defy if the full-defiance

situation cost does not exceed
8

9
, whereupon the agent’s loss is equal to the cost. As the cost is increased off value

8

9
, the best strategy probability exponentially-like decreases (Figure 3) dropping down off value q∗ =

1

4
, which is
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 0 2/3 1 1.5 2 2.5 3 3.5 4 4.5 5 5.5 6 6.5 7 7.5 8 8.5 9 9.5 10 10.5 11 11.5 12

2/3
0.68
0.69
0.7
0.71
0.72
0.73
0.74
0.75
0.76
0.77
0.78
0.79
0.8
0.81
0.82
0.83
0.84
0.85
0.86
0.87
0.88
0.89
0.9
0.91
0.92
0.93
0.94
0.95
0.96
0.97
0.98
0.99

a

 *l a

Figure 2. The agent’s minimized loss in three-agent dilemma game (2) versus the full-defiance situation cost

also the best strategy (being far more favorable for the system) at a =
8

9
. Unlike the three-agent game, which does

not have a discontinuity jump in the best strategy probability, in the four-agent game the best strategy probability

does have such a jump at a =
8

9
. Similarly to the agent’s minimized loss in the three-agent game, the agent’s

minimized loss in the four-agent game increases (Figure 4) in the same manner never exceeding 1.

 0 8/9 1.5 2 2.5 3 3.5 4 4.5 5 5.5 6 6.5 7 7.5 8 8.5 9 9.5 10 10.5 11 11.5 12
0

0.01
0.02
0.03
0.04
0.05
0.06
0.07
0.08
0.09
0.1
0.11
0.12
0.13
0.14
0.15
0.16
0.17
0.18
0.19
0.2
0.21
0.22
0.23
0.24
0.25

a

*q

Figure 3. The best strategy probability in four-agent dilemma game (5) versus the full-defiance situation cost a ⩾
8

9
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 0 8/9 1.5 2 2.5 3 3.5 4 4.5 5 5.5 6 6.5 7 7.5 8 8.5 9 9.5 10 10.5 11 11.5 12

8/9
0.895
0.9

0.905
0.91
0.915
0.92
0.925
0.93
0.935
0.94
0.945
0.95
0.955
0.96
0.965
0.97
0.975
0.98
0.985
0.99
0.995

a

 *h a

Figure 4. The agent’s minimized loss in four-agent dilemma game (5) versus the full-defiance situation cost a ⩾
8

9

It is easy to get convinced that

l∗ (a) < h∗ (a) for a ⩾
8

9
(67)

and easier to see that
p∗ > q∗ for a ⩾

8

9

by recalling that the respective relationship q∗ =
p∗

2
is true from (51). Indeed,

l∗ (a)− h∗ (a) = a+

√
3a− 2

3a
·
(
2

3
− a

)
− a+ 1

2
+

√
(3a− 2)

3

6
√
3a

=

=
a− 1

2
+

√
3a− 2

3a
·
(
2

3
− a

)
+

√
(3a− 2)

3

6
√
3a

=

=
a− 1

2
+

4
√
3a− 2− 6a

√
3a− 2 +

√
(3a− 2)

3

6
√
3a

=

=
a− 1

2
+

(4− 6a+ 3a− 2)
√
3a− 2

6
√
3a

=

=
a− 1

2
−

√
(3a− 2)

3

6
√
3a

.

Inequality

a− 1

2
<

√
(3a− 2)

3

6
√
3a

(68)
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is true for a ∈
[
8

9
; 1

]
. For a > 1 inequality (68) is equivalent to inequality (58), which holds for a > 1, and,

therefore, inequality (67) is true.
The results, although being much theorized, are believed to serve as behavioral or governmental policy

for balancing compliance and defiance in order to harmonize both the system global purposes and local
entrepreneurship endeavors of its components (agents). In particular, the compliance-and-defiance dilemma
game best strategy eventually focuses on government, legislation, and law enforcement for environmental
protection. This should mostly serve as a comprehensively legal and institutional framework to guide
environmental-management decisions. This is why the model perceives agents as homogeneous ones in terms
of their strategies and payoffs, rather than assuming them to be such.

Some heterogeneousness of agents might be considered, but the model perceives agents as homogeneous ones
(in terms of their strategies and payoffs) because, in reality, the environmental protection framework must not
strongly distinguish among pollution or damage subjects. First, it is almost always impossible to determine
and prove the source of pollution or damage. Even if it was possible, it would take years to prove it in court
and implement the respective court adjudication. Second, the collective responsibility must dominate here over
individual responsibility inasmuch as tracing individual responsibility would dissipate additional resources which
might be directed towards environmental protection development instead (e. g., subsidizing low-income subjects
of pollution that cannot afford compliance in full measure).

This system set-up is considered static as it is a proper assumption for a relatively short period of time.
Adaptivity of strategies is shown, in fact, with the best strategy, towards which the agent strives for. All the
more, the present-day environmental protection policies provide for management stability rather than management
dynamics. Because stability means predictability, and the latter implies better management and control. Even when
the compliance-and-defiance dilemma game models network security or, speaking generally, resource allocation,
prioritizing subjects takes significant resources whose dissipation may weaken system protection, security, defense,
etc. The system sustainable development has higher priority, after all. The suggested model is a simplified scenario
to support the sustainable development under administrable conditions of regulation. This is the main practical
contribution of the research.

Obviously, the best strategy for further research is to study compliance-and-defiance dilemma games with
five and more agents, i. e. to obtain the fairest-minimum-loss solution to a dilemma game with any number of
agents. However, it is worth remembering that the obtained results are not directly extendable to larger systems.
A qualitative analysis of the solution, once it is obtained for such systems, should be carried out depending on
the number of agents. Trends and other relationships among the solutions must be ascertained thereupon. Another
pathway to be trodden out for further research is to loose the assumption and simplification about that the system is
unaffected if only one agent defies. Besides, non-uniformity of fining should be considered as well due to exploiting
more complex penalty structures would have a better impact of making the model more realistic.
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X. Yu, G. Chen, and W. Yu (Eds.), Complex Systems and Networks. Understanding Complex Systems, Springer, Berlin, Heidelberg,
2016, pp. 439–458.

32. J. Tanimoto, Fundamentals of Evolutionary Game Theory and its Applications, in: Series Title: Evolutionary Economics and Social
Complexity Science, Springer Tokyo, 2015.

33. J. Wang, R. Wang, F. Yu, Z. Wang, and Q. Li, Learning continuous and consistent strategy promotes cooperation in prisoner’s
dilemma game with mixed strategy, Applied Mathematics and Computation, vol. 370, Article no. 124887, 2020.

34. L.-W. Wong, V.-H. Lee, G. W.-H. Tan, K.-B. Ooi, A. Sohal, The role of cybersecurity and policy awareness in shifting employee
compliance attitudes: building supply chain capabilities, International Journal of Information Management, vol. 66, Article
no. 102520, 2022.

35. J. Wu, Y. Liang, S. Yu, and L. Yu, System dynamics emerging from compliance behaviors coordination of electricity consumers
under renewable portfolio standards in China: An agent-based analysis, Energy, vol. 321, Article no. 135478, 2025.

36. D. Ye and M. Zhang, A Study on the Evolution of Cooperation in Networks, in: X. Lin, Y. Manolopoulos, D. Srivastava, and
G. Huang (Eds.), Web Information Systems Engineering – WISE 2013. Lecture Notes in Computer Science, vol. 8181, Springer,
Berlin, Heidelberg, 2013, pp. 285–298.

Stat., Optim. Inf. Comput. Vol. 14, July 2025


	1 Introduction
	2 Motivation and objective
	3 Compliance-and-defiance dilemma strategies
	4 Pure strategy losses
	5 Mixed extension
	6 Best strategy in three-agent games
	7 Best strategy in four-agent games
	8 Discussion and conclusion

