
In this thesis we study matrix games and more specifically the case when the payoff
matrix is random. We present several solution models for such games, based both on
characteristics of the payoff and on the theory of chance-constrained programming. In the
numeric study we formulate and solve a real-world motivated problem of two electricity
providers on a closed market. We use different approaches presented in the theoretical
part of the thesis to find optimal strategies for both companies.


