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Abstract
For aclassof repeated two - person zero - sum games with incomplete information

it was proved by AUMANN and MASCHLER that I|®m¥ v, exists, v, being thevalue

of thegame with n repetitions. Asfor thespeed of convergence AUMANN and
MASCHLER showed that theerror term d, =|v, - limv, |is bounded from above

by c/ /n for some positive constant c. Both results have been generalized by MERTENS

and ZAMIR.Itisshownin this paper that the above mentioned theorem about the speed of
convergenceis sharpin the sense that therearegamesinwhich d, 3 cd Jn for some positive
constant c¢However therearegamesfor whichd, isof alower order of magnitude, for instance
cflogn)n£d, £c(logn)nor cén £d, £ c/n. Sufficient conditions aregiven herefor games to
belong tooneof the categoriesas well asexamples of gamesfrom each category.



