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Abstract: In classical non-cooperative games with incomplete information, it is often assumed that the

players know the probability distribution of other players, but in the real society, such probability distri-

bution is often unknown. In this paper, rough set theory is used to deal with this incompleteness, and the

type approximation accuracy of other players is calculated by using the information judgment of one player

on other players. Secondly, the existence theorem of Nash equilibrium is given, and the existence of Nash

equilibrium is proved by Kakutani-Fan-Glicksberg fixed point theorem. Finally, an example is given to ver-

ify the practicability of the game model.
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