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Abstract
The proportional three-person red-and-black game proposed by Pontiggia (2005) can be described as follows: Three players with respective positive integer fortunes are engaging in a gamble. Each player's goal is to win the entire fortunes of his opponents by betting repeatedly with suitably chosen integer stakes. At each stage of the game, the players' win probabilities are proportional to their bets. We are interested in the strategy which maximizes the probability of one player reaching the goal.

For the above game, Pontiggia conjectured that the following strategy for the three players is a Nash equilibrium: At each stage the subfair player bets boldly and the superfair player bets timidly. Chen and Hsiau (2006) have proposed a counterexample to this conjecture. However, we find this conjecture indeed holds in some typical cases. In this talk, we shall show why this conjecture holds in these cases.
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