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FHJFE (Revelation Principle)
A ¥Y—Yr (1981)
(38 AH=RLTFHAL L)

Private Values, Interdependent Values ]3>
Incentive Compatible Direct Mechanism 721F 2 & £23 1L LW
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Incentive Compatible Direct Mechanism (1E[E 75 2f7)
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VCGAH=AA
w27 1J— (1969)
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Private Values % { €

Dominant Strategy Incentive Compatible, Efficient Direct Mechanism !
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B OHE = BHDORFAEEE (Marginal Contribution)
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~A¥—Y>r (1982)
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Virtual Valuation (MR) = B3 — B#HRL > F
Virtual Valuations D& KL T A0V — LV ZED L !

s AFLMER (U — 7)) ORE : NRAEL ST 2 DD D ik
—H CTHHRSABEITAT v T IR . NERAIEL T & Te L AfEitE
Bulow and Klemperer (1996)
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Private Values : Interdependent Values /X ?
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DY ROTVWKIAEEDRE Y FiE ?
Multiunit, Multi-Object {ZH £V #H STV
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“One size never fits all”> Tl{X ¢
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10. 2. 1. Interdependent Values
(ET1E . A—Ta i (2))

Interdependent Values : en B DWW T DR EIERFRME
Correlated Types : Affiliation, Z3AAFEMIL

s OV (Winner’s Curse)
(4>, 69)

RESHEIRANLEITEEIBIET S - FERNR 2By
BERAMNETEEZEXD B OATEE, 5BV FEH

B MR P (Linkage Principle)
(el gx—/N— 82)
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10.2.2. D LT I O ERE

BEIALL Hypothetical Thinking
NBRAY Informational Extraction from Observed Data
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[RESHERAILE THEEAITHEEZ R DT

10.2.3. )7 )b
(FEIOE : A—r v ar LT
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10.2.3. B} A —2r 3> (1 994~)

IATaL, T4V Y (20 204FE)—~VUE)
LA =27 v a v HReTVA v, HREEOF—7 ¥ a VIIRORET

SMR A (Simultaneous Multi-Round Ascending Auction)
BT v REERRE D HiF AL

BEEOR A (BIEF MBS 12OWTRBIC—MABAILEB 29
FIEFAFLZEE T U N iR
E2TOMIZONTHEY ILF SR TELT—I v a VERKT

HY EFOAY v b (BBEBOW, DT s E) 27 N0VEH

—HF THNATNYEEDO - D DBIMNEB S MLE (FIFE) .
RS AR
E: N [ f o AN x= I
AMLEBaIz2=r— a0 Ry

12



13

SMRADRES -
N =V ARENTE 20

%5 : Exposure Problem (AZF U X7 RE. Mi7EMERE)

A B A-+B
Bidder 1’s Valuation 0 0 150
Bidder 2’s Valuation 100 100 100

SMRA (ZBWT, ALE 11X A L BEFOEELZIH->TAT7T5B7 5 ETHY LT3,
—FHFAFLE 2IZA DB DO ELLNEZESTEITV,

MLE21Z. KOT T RTARKLT (&) 76 (<100) ZiEET 3,
CZTHEDIEFKRTLANEZ2IZI7T6MHTAANLE1IZ7T5HTBZENLT A LTS,
BofERITIESIR, AFLE 1 IMIEYeo BELEZ 7 5 TE Y P BIZAR S,
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SMRA %<2 T
NN T—VICRT AHEEEXAEH LD
(Rl —IF—7 g )

A B A+B
Bidder 1’s Valuation 0 0 150
Bidder 2’s Valuation 100 100 100

AMLE LI IR A —A+BICKH LTI 5 0METHZS, HRITWS22W (0H) ) &8
(ERERRS!
AFLE 21X Ty —T A+B, Hif A, HEBWTHIZHLTH100MHETHZS] &
BiET 5

0T (FEE) X, BICEDRyF—Y (BbDAWITES) ZESTHITOOIE, BER
F K ALRIE (Winner Determination Problem) ZfEVTEL,

MLE LIy A — A+B 2 EITADOB_A N (BhERAES )
E#IZ1 00~1 50 DEHERICEDHND)
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Ausubel-Milgrom Ascending Package Auction
Ascending Proxy Package Auction
Combinatorial Clock Auction

Incentive Auction
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Ausubel-Milgrom Ascending Auction
(Krishna, Chapter 17)

#70vF tell,2,...} BT, EALE 1€ N IHEBEO Ry Fr—v
S B oL THE b, (S) 2775,
58 ) FILBEORRBREAICRS L5 iy a(t) = (a(t),), y € A &k
3% (Winner Determination Problem) :

a(t) € arg mabel.’t (a;)

acA ieN
EORy = §CB ionTh, #BAIOT v FEhEWEEZ Lk
Mol e, OFY
bi,t(S)=bi’t_1(S) foral SC B and ie N
BIEE ) BT T 5,
KTHR ¢ TORS a(t) poEsn, £AGLE |13 b, (a,(t) %%t

P
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Winner Determination Problem

FRIEDOKRMZRRIZT DD Z RO 55 HIT —RICE THEELW
Computationally Complex, NP-Hard
F—2 v a v OREEIT S — LN L AR 2 5 I

Threshold Problem (BEIfERE)
BEZ2D<>T7 ) =94 ¥ —ENIRETAHZLNH D

A B A+B
Bidder 1°’s Valuation 0 0 150
Bidder 2’s Valuation 100 0 100
Bidder 3’s Valuation 0 100 10

ALE IR — A+BIZTZWLT1 4 203E, AFLEFE21TABERIZ4 0, AFLE

31X B HAIT4 0,

AFLE LITBOICII - AGDOET142ULE2EN142—40—40=6 2L LfEESE
Ty IRV ENT R, LOALEMTE 2Ty 7$5E100%4—3—,
31T o7 vy TNV, HRIZKRFIIT vy 7S/ (7Y —F 4 XF—REH).,
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Ascending Proxy Package Auction
Threshold Problem #ZF1, 772 LEFIAY

BEMLEZE Sy r— Vi sEiEE b, = (b,(8))g g 7RIV —ANT 5,
£50 R te{l,2,0.} BT, FAILE T € N 13 EROMORZLT)
Boyyr—v §C B icHLT. Faxv—icko T HRE b, (S) 27T 5,
BV F (A—7va=7) TREOCRMBERICRD L5 ICESD
a(t)=(a(t),),.y € A #wE+5: a(t)cargmax ) b, (a;)

acA ieN
&7 vv FicCiRERENSEHE b, (S) 1. Texr—Ah b,(S) & LEET 3,

S=a,(t-1) o b, (8S)=b, (S). Vv EEL 2V,
S#a,(t—1) nox, LROFEANT, MhEL & > 0 BEE5x LTS, oF
9 b, ,(8)=b,, ,(S)+¢& ¢35,

EoRor—2 § C B iconTh, HLETOT YL FEVBEWIEBES Lzd o7
BE. EOKT,

WTRAR & CoBsy a(t) prEsh, SALE [ 3 b, (a,(1)) X5,
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Combinatorial Clock Auction (Clock-Proxy Auction)

INBRTY L BRI A A S =T A v
ASHDOERA—7 > 3 2T SMRA & “HERIC

A Ascending Clock Auction
fEHRINEE, Price Discovery

R \Z Proxy Auction
Package Bids (2 & > THHKIRE
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Incentive Auction
(S ues, 2018)

F L EROE > T3 UHF & EE %
TVUVERND LV SR RS EEE B

(Reverse Auction 1+ Forward Auction)

HERE REWEBRTONN—F =7 (BUFRE)
B IEDOVEM (5L ERICRIOEREE L AR ATREIC)
BHROFY JTCIEROTFHE L LS
BN THESTEOBBFEEEEEA LA —7 ¥ a UEREF

S —T v a vy OSFEET
7 — LBEEE. CS. Algorithm, Machine Learning 72 £ D
FEMFFEEIC S HIZFERE (BL)

510 TRKT
A= RALT YA KT
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