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ABSTRACT

The Banzhaf value, which determines the power of each agent in a cooperative game,
has been used in the literature to analyze fuzzy cooperative situations. In this paper,
we propose two Banzhaf values for games with fuzzy characteristic function. In one
of them, the players’ payoffs are fuzzy quantities. In the other one, the payoffs are
real numbers. In each case we provide an axiomatization with reasonable properties.
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1. Introduction

In decision situations for committees or centers of distributed control the quantification
of the power of each member is an important element to analyze the final position and
the different treatment of each of them. Cooperative games are a way to represent
these situations and to study the power of their elements in the group. Given a finite
set of players, a cooperative game assigns to each subset of these players (coalition) the
payment that they could achieve by cooperating. A value is a function that determines,
for every cooperative game, a vector which represents a payoff distribution among the
players. Values for cooperative games can also be seen as functions which determine
the power or influence of the agents in the game based on the power of each coalition in
a decision situation. This paper focuses on one of the best known values, the Banzhaf
value, introduced by Penrose (1946) and by Banzhaf (1965) for particular situations.
Later on Owen (1975) generalized this solution for all cooperative games as the Banzhaf
value. The Banzhaf value determines the power of an agent in a cooperative situation
according to the expected contribution of this agent to each coalition, considering that
the agent is equally likely to join any coalition.

In some cooperative situations, there is only vague information on the formation
of coalitions or on their payment. Aubin (1981) studied cooperative games with fuzzy
coalitions and Tan et al. (2014) analyzed the Banzhaf value for these games. In the
present paper we will focus on situations in which there are only expectations about
the payment of the coalitions. Game theorists have introduced different types of co-
operative games with can be used to model these situations. For this, they have used
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mathematical tools that allow to deal with uncertainty. Charnes and Granot (1973)
made use of Probability Theory and introduced cooperative games in which the coali-
tion payments are random variables with given distribution functions. Various authors
have continued this line of research (Suijs et al. 1999; Timmer 2001). Branzei et al.
(2003) used real intervals to model cooperative situations in which the players only
know a lower and a upper bound of the profit that can be obtained by each coalition.
Cooperative interval games have multiple applications in economics and operations
research (Branzei et al. 2010). Mares and Vlach (2001) used another mathematical
tool to handle imprecise information: the fuzzy numbers introduced by Zadeh (1965).
They defined games with fuzzy characteristic function, in which the payment of a
coalition is given by a fuzzy number which establishes the grade of feasibility of each
possible profit achievable by the coalition. The present paper is focused on this ap-
proach. As with other cooperative games, the main problem that arises when dealing
with cooperative games with fuzzy characteristic function is how to share the total
profit obtained by the grand coalition. In this regard, it seems reasonable that the im-
precision payments of the coalitions should imply imprecision in the players’ payoffs.
Multiple studies have been carried out in this line of research (Mares 2001; Borkotokey
2008; Yu and Zhang 2010). The Banzhaf value for these games has been studied by
Liang and Li (2019) and Pusillo (2013). In the first half of the present paper we study
and characterize a Banzhaf value with fuzzy payoffs for games with fuzzy coalition
payments. Both lines of study, games with fuzzy coalitions or with fuzzy payoffs, are
recently continued (Borkotokey and Mesiar 2013; Gallardo et al. 2017; Liu et al. 2018).

However, there are situations in which, even if there is vagueness in the profit at-
tainable by the coalitions, precise payoffs for the players are needed. Suppose, for
example, a cooperative situation in which the total profit obtained by the grand coali-
tion is known exactly, but there are only expectations about the profit achievable by
each proper coalition. Take into account that when a cooperative situation is mod-
eled by a cooperative game, it is supposed that all the players will cooperate and the
grand coalition will be formed. This means that the formation of any proper coalition
is just a hypothetical scenario and, therefore, it might not be possible to know with
precision the profit achievable by each proper coalition. However, the players might
need a precise allocation of the total profit. The goal of this paper is to come up
with a method for obtaining exact allocations in these situations. We introduce the
concept of real value for games with fuzzy characteristic function. By using a function
introduced by Yager (1981) with the purpose of ranking fuzzy numbers, we obtain a
Banzhaf real value for games with fuzzy characteristic function. We show that this
value is characterized by certain nice properties.

The paper is organized as follows. In section 2 some concepts regarding cooperative
games, fuzzy quantities and cooperative games with fuzzy characteristic function are
recalled. In section 3 we introduce and characterize the Banzhaf value for cooperative
games with fuzzy characteristic function. In section 4 we introduce and characterize
the real Banzhaf value for cooperative games with fuzzy characteristic function.

2. Preliminaries

2.1. Cooperative games

A cooperative game (with transferable utility) consists of a finite set of players N and
a characteristic function v : 2V — R which satisfies v ()) = 0. The elements of N



are called players, and the subsets of N coalitions. Given a coalition E, v (FE) is the
worth of F, and it is interpreted as the collective payment that the players of £ would
obtain if they cooperate. Frequently, a cooperative game (NN, v) is identified with the
function v. The family of games with set of players N is denoted by G"V. This set is a
(2IN1 —1)-dimensional real vector space. One basis of GV is the set {6g: E €2V \ {0}}
where for a nonempty coalition E the game g is defined by

1 if F=F,
op (F) = { 0 otherwise.

Another basis of G is the set {ug : E € 2V \ {0} } where for a nonempty coalition E
the unanimity game ug is defined by

1 #ECF
ug (F) = { 0 otherwise.

Every game v € GYN can be written as

= Y AE) us 1)

{E€2N:E#p}

where (A, (E)) gc y is the Mébius transform of v on the poset (2%, C). The coefficient
Ay (E) is called the dividend of the coalition E in the game v and is given by

Dy (B) =Y (=)IFFlo(r) (2)

FCE

for every E € 2\ {0}.
A value ¢ for cooperative games assigns to each nonempty finite set N and each
v € GV a vector 1 (v) € RY. Multiple values have been defined in the literature.

The Banzhaf value arises from considering that each player is equally likely to join
any coalition. Given v € GV, the Banzhaf value of v, denoted by $(v), is defined by

B =g Y ((B) v (B\{i})

{ECN:icE}

for every i € N.

Some properties for a value for cooperative games are the following:

1-efficiency: If v € GU then ¥, (v) = v({i}).

Additivity: 1 (v1 + v2) = ¥ (v1) + ¥ (v2) for all vy, vy € GV,

Equal treatment: If v € GV, 4,5 € N and v(S U {i}) = v(S U {j}) for every S C
N\ A{i,j}, then ¢ (v) = 9 (v).

Null player property: A player i € N is a null player in v € GV if v (E) = v(E\ {i})
for all E C N.If i € N is a null player in v € GV then v, (v) = 0.

Merger: Let v € GN and let 4, j be two different players in N. The merger of i and

j defines a new player denoted by ij. Let N = (N \ {i,7}) U {ij} and v% : 2" R



defined by

v(B) if ij ¢ E,
v ((E\ {z’j}) U {z’,j}) if ij € E.

Then,
(v") .

The properties above characterize the Banzhaf value.

s (0) + 9 (0) = 6

ij

2.2. Fuzzy quantities
Firstly we recall some definitions regarding fuzzy sets.

Given a set X, a fuzzy subset a of X is defined by its membership function p,: X —
[0,1]. For each x € X the number pu,(z) is the degree of membership of z in a. For
each t € (0,1] the t-cut of a is defined by

lal = {2 € X: o) > 1}
Notice that the family of ¢-cuts determine a. The core of a is defined by

core(a) = [aly.

If a is a fuzzy subset of R, the 0-cut of a is defined by

lalo = {z € R: po(x) > 0}

If a,b are fuzzy subsets of X, it is said that a is contained in b, and it is denoted by
a Cb, if p,(x) < py(x) for every z € X.

In this paper we will deal with a particular class of fuzzy subsets of R, the class of
fuzzy quantities. The term fuzzy quantity has been used in the literature with slightly
different meanings. We will use the concept of fuzzy quantity as defined in Stefani
et al. (2008). A fuzzy subset a of R is a fuzzy quantity if it satisfies the following
conditions:

i) core(a) # 0.

ii) [a]¢ is a closed and bounded interval for every ¢ € [0, 1].
The set of fuzzy quantities will be denoted by F. If a € F and ¢ € [0, 1] we denote

af =max[a]; and a; = min|al;.
In the remainder of this subsection we recall the basics of fuzzy arithmetic (Stefani

et al. 2008; Dubois and Prade 1978,b; Kaufmann and Gupta 1991).
Let a,b € F.



e The sum a ® b € F is defined by
Haop(z) = sup{min{u, (y), mp(2)}: v, 2 € R, y + 2 = a}
for every € R. Equivalently,
la @by = la; +b;,af +b/]

for every t € [0,1].
e The difference a © b € F is defined by

ooy (@) = sup{min{p, (4), i (2)}: 9,2 € R,y — 2 = 7}
for every x € R. Equivalently,
la© 0] = [a; —bf a — /]

for every t € [0, 1].
e The product a ©® b € F is defined by

Haop(®) = sup {min{su, (y), 1y (2)} - y, 2 € R, yz = a}
for every x € R. Equivalently,
[a ® bl = [min{at_bt_, at_b?', a;'bt_, ajbj} ,
max{a; b, ,a; b}, a by, a?bf}}
for every t € [0,1].

Notice that the set of real numbers can be embedded into F. Indeed, we can identify
p € R with the fuzzy quantity determined by the following membership function:

|1 ifx=p,
Mp(x) o { 0 otherwise.

With this identification we have that R C F. Note that the operations @, 6, ® extend,
respectively, the sum, subtraction and product of real numbers. Moreover, also the
bounded closed intervals of real numbers are in F. If [p,¢| is a real interval then we
identify it with the fuzzy quantity [p, ¢] with membership fucntion:

{ 1 ifx € [p,q,

Hip.q] () = 0 otherwise.
Notice that if a € F and p € R, then

:u'p@a(x) = :U’a($ - p)

for every = € R. Equivalently,

p@al=[p+a;,p+a;]



for every t € [0,1]. And, if p € R\ {0}, then

preale) =11 (£

for every z € R. Equivalently,

_ [pat_,pa;r] if p>0,
[p@a]t—{ [pa;,pa;] ifp<O.

for every t € [0,1].
Given a,b € T, it is said that a is greater than or equal to b, which is denoted by
a>b,ifa; >0b; and af > b} for every t € [0,1].
A fuzzy quantity a € F is said to be 0-symmetric if a, = —at+ for every t € [0, 1].
Let us recall some basic properties of the arithmetic operations in F. Let a, b, ¢,d € F.

a) adb=bda.
b) a®b=b0Ga.
c) a® (bdc)=(adb) e
d) a0 (boc)=(a®b) e

e) a®0=a.
f) a0l=a.
g) a®0=0.

h) acb=a® ((-1) ®b).

The properties above will be used throughout this paper without referring to them.
The following properties, although equally simple, are more specific and they will be
referred to when applied.

i) If p € R,
pO(adb) = (pOa)d(poOD), (3
po(ach) = (poae(Po (4
j) Ifb,e >0 (or b,c < 0),
a®bde) = (a0b)®(a®c) (5)
k) If a Ccand b Cd,
a®b C cad, (6)
aob C cod, (7)
a®b C cOd (8)

1) The equation z @ a = b either has no solution in F or has a unique solution in F.
m) If p € R, then p ® (a © a) is O-symmetric.
n) Ifa® b €R, then a,b € R.



The best known and most employed metric in F is the supremum distance. Let us
introduce it. Let A and B be nonempty bounded subsets of R. Then,

d*(A, B) = sup{inf{|z — y|: y € B}: x € A}.
The Hausdorff distance between A and B is defined by
di(A, B) = max{d" (A, B),d"(B,A)}.
If a,b € F the supremum distance between a and b is defined as

doo(a,b) = sup{dg([a], [b]:): t € [0,1]}.

2.3. Cooperative games with fuzzy characteristic function

A cooperative game with fuzzy characteristic function consists of a nonempty finite set
N and a characteristic function v : 2V — F that satisfies v(§)) = 0. The elements of N
are called players, and the subsets of IV are called coalitions. For each coalition F, the
fuzzy quantity v(E) describes the expectations about the collective payment that can
be obtained by the players in E¥ when they cooperate. A cooperative game with fuzzy
characteristic function (N, v) will be identified with the mapping v. The class of all
cooperative games with fuzzy characteristic function and set of players N is denoted
by FGVN. Since R C IF, we have that GN c F¢N. 1t v,w E FGN and a € F the games
vhw,a®v E FGN are defined by

(vow)(E) = v(E)®w(E),
(@ov)(E) = aov(E),

for every E € 2V,

3. The Banzhaf value for cooperative games with fuzzy characteristic
function

A value for cooperative games with fuzzy characteristic function assigns to each
nonempty finite set N, v € FG~ and i € N a fuzzy quantity ¥;(v).

Definition 3.1. The Banzhaf value for cooperative games with fuzzy characteristic
function is defined by

B =mmo| @ wEevE\ )

{ECN:i€E}

for every nonempty finite set N, v € FG and i € N.

We introduce some properties that a value ¥ for games with fuzzy characteristic
function may satisfy:
1-EFFICIENCY. If v € FG then W;(v) = v({i}).
ADDITIVITY. If v,w € FGY then ¥(v @ w) = ¥(v) @ U(w).



EQUAL TREATMENT. If v € FGV, i,j € N and

v(SU{i}) =v(SU{j})

for every S C N\ {i,j}, then ¥;(v) = ¥;(v).

NULL PLAYER. If v € FGV aplayeri € N is said to be a null player in v if v(EU{i}) =
v(E) for every E € 2V. If v € FGY and i € N is a null player in v, then W;(v) is
0-symmetric.

MERGER. Let v € FGV and let i, j be two different players in N. The merger of i and
j defines a new player denoted by ij. Let N9 = (N \ {,5}) U {ij} and v : 2" — F
defined by

i ) v(E) R if & ¢ E,
vIE) = v((E\{ij}) U{i,j}) if ij € E.

Then, there exists a 0-symmetric fuzzy quantity d (which depends on v, i and j) such
that
i (0) ® W; (v) = U (v7) @ d.

Weber (1988) introduced monotonicity as an axiom for values over classic games.
We proposed now a similar axiom for games with fuzzy characteristic functions.
EQUALLY SIGNED MARGINAL CONTRIBUTIONS. If v € GV i € N and v(EU{i})©
v(E) =0 (resp. v(E U {i}) ©v(E) < 0) for every E C N \ {i}, then ¥;(v) > 0 (resp.
ZERO SOLUTION. If v € FGY and 0 C v(E) for every E € 2V, then 0 C W;(v) for
every ¢ € N.

Let us see that B satisfies the seven properties above.

Theorem 3.2. The Banzhaf value for cooperative games with fuzzy characteristic
function satisfies the properties of 1-efficiency, additivity, equal treatment, null player,
merger, equally signed marginal contributions and zero solution.

Proof. 1-EFFICIENCY. It can be easily checked.
ADpDITIVITY. Let v,w € FGY and let i € N. Then, B; (v ® w) is

W%@ D ew(E)o@waw) (B\{i}), (9)

{ECN:icE}
which, by basic arithmetic properties, (3) and (4), is equal to

W%@ P vE) ovE\{}

{ECN:icE}

@ W%@ B wEewE\{i}) ]|, (10)
{ECN:icE}



which is, by definition, B;(v) @ B;(w).
EQUAL TREATMENT. Let v € FG" and i,j € N be such that v(S U {i}) = v(SU {j})
for every S C N\ {i,7}. Then,

Bi(v) = W%Q P vEeovE\{i}

{ECN:icE}

= O G vEevE\h

{ECN:icE, jeE}

som | D e@ouE\)

{ECN:icE,j¢E}

= O G vEevE\GY

{ECN:j€E,icE}

1 .
Do © D vBEBcuE\{)
{ECN:j€E,i¢FE}

— m;ﬁ@ @ v(E)ov(E\{j})

{ECN:jEE}
= Bj (U)
(11)

NULL PLAYER. Let v € FGV, i € N be such that i is a null player in v. Then,

B =mme| @ emeum)),
{ECN:icE}

which is 0-symmetric, since it is the multiplication of a real number and a 0-symmetric
fuzzy quantity (take into account that the addition of 0-symmetric fuzzy quantities is
0-symmetric).

MERGER. Let v € FG" and let i, j be two different players in N. Then B;(v) @ B;(v)



is equal to

{ECN:icE}

T © ( & v(E)@v(E\{z’D)

@2;1@( D v(E)@v(E\{j}>)

{ECN:jeE}

T © ( D v(E)@v(E\{m)

{ECN:i€E, jeE}

oo B v@euE\i

{ECN:icE, j¢E)}

v(E)ev(E\{j})

1
Yo © D

{ECN:i€E,jEE}

oo @ vmevE\G)

{ECN:i¢FE, jEE}

N~~~ S~ ~——

10



_ 2|T1\_2® P vEovE\{i})

{ECN:i€E, jeE}

1
{ECN:i€E,j¢FE}

@ v(E)owv(E)

{ECN:i¢E, jeE}

{HgNij:fjeH}

{ECN:i€E, j¢E}

b vEovE

{ECN:i¢E, jeE}

692]\,116( IR EEI2)

.. 1
= B (U”)@WQ @ U(E)@U(E)
{ECN:i€E,j¢E}

1
Do © D vEevE
{ECN:i¢E, jcE)}

EQUALLY SIGNED MARGINAL CONTRIBUTIONS. It easily follows from the definition of
B and the fact that if a,b € F and a,b > 0thena®b>0and a ®b > 0.

ZERO SOLUTION. Let v € FGY be such that 0 C v(E) for every E € 2N Take i € N.
Then, by (6), (7) and (8),

0o | @ emerw\in],
{ECN:i€E}

that is, 0 C B;(v). O

Now we aim to prove that if a value for games with fuzzy characteristic function
satisfies the seven properties stated in the previous theorem then this value is equal
to the Banzhaf value for cooperative games with fuzzy characteristic function. Firstly
we need to see two simple lemmas.

Lemma 3.3. Let a,b,c,d € F be such that

i) a,c >0 (resp. a,c <0),
ii) 0 C a,c,

11



ii1) b,d are 0-symmetric,
) a@b=codd.

Then, a = c and b = d.

Proof. We will prove only the version where a,c > 0.
Let t € [0,1]. From i) and ii), a; = ¢, = 0. By i), b, = —b and ¢, = —¢;". We
have that
la @b = [a; +b a0l +b7] = [=b,a +b/] (12)

and

cods = e +dp ¢ +di]=[=d],cf +d/] (13)
From (12), (13) and 4v) we obtain that b = d;” and a = ¢/. It is clear that [a]; = [¢];
and [b]y = [d]¢. Since these equalities hold for every t € [0, 1], it follows that a = ¢ and

=d. O

Lemma 3.4. Let a,b € F be such that

i) a>0 (resp. a <0),
i) 0 C a,
iii) a C b,
i) b<a (resp. b > a),
v) b is 0-symmetric,

Then, b=a S a.

Proof. We will prove only the version where a¢ > 0 and b < a.

Let x € [0,+00). Let us see that p,(x) < p,(x). Suppose that py(z) > p,(z). If we
take t € (u, (), pp(z)), then € [b]; and z ¢ [a];. From i) and i), [a]; = [0, a;]. We
have that = € [0, +00), = € [b; ,b] and = ¢ [0,a;]. It follows that b > a;, but this
contradicts condition v). We have proved that p(z) < p,(x) for every x € [0, +00).
By ii1), we know that p,(x) > p,(x) for every z € R. We conclude that p,(z) = p,(z)

for every = € [0, +00). From this and condition v) it follows that [b]; = [—a;, a;] for
every t € [0,1]. And it suffices to notice that, by i) and i), [a © a]; = [—a;", a]"] for
every t € [0,1]. O

Now we are in conditions to complete the characterization of the Banzhaf value for
cooperatives games with fuzzy characteristic function.

Theorem 3.5. If a value ¥ for games with fuzzy characteristic function satisfies
the properties of 1-efficiency, additivity, equal treatment, null player, merger, equally
signed marginal contributions and zero solution, then W is equal to the Banzhaf value
for cooperative games with fuzzy characteristic function.

12



Proof. Suppose that W satisfies the properties stated in the theorem. Our goal is to
prove that ¥ = B. The proof will be done in several steps. In each step it will be
shown that W(v) = B(v) for every v in a certain class of games.

STEP 1. We aim to prove that
U (v) = B(v) (14)

for every nonempty finite set N and every v € GV.

If 0 denotes the game that assigns zero to all coalitions E € 2%, it is clear, from
the property of equally signed marginal contributions, that ¥;(0) = 0 for every i € N.
Let v € GV. By additivity,

Ui(v) ® ¥i(—v) = ¥;(0) =0, (15)

for every ¢« € N. From (15) and property n on page 6 it follows that ¥;(v) € R for every
i € N. Therefore, the restriction of W to the family of games with real characteristic
function, denoted by Vg, is a value for cooperative crisp games. Taking into account
that W satisfies the properties of 1-efficiency, additivity, equal treatment, null player
and merger and the fact that W(v) € RY for every nonempty finite set N and every
v € GV, it can easily be verified that Vg satisfies the properties (for values on crisp
games) of l-efficiency, additivity, equal treatment, null player and merger. Since these
properties characterize the Banzhaf value, we conclude that W\ = . By the same
reasoning, Bjg = 3. We have proved (14).

STEP 2. Our goal is to prove that
U(a®ug) = Bla®ug) (16)

for every nonempty finite set N, every E € 2V \ {(} and every a € F with a > 0 and
0 C a.
Let a € F be such that ¢ > 0 and 0 C a. Firstly we will prove that

1

®a (17)

for every nonempty finite set N, every E € 2V \ {(}} and every i € E. Let us prove
(17) by induction on |N|.
Base case. [N| = 1. We have that E = N. Let N = {i}. By the property of 1-efficiency,
V;(a ® ug;y) = a. Therefore, (17) holds.
Inductive step. Let N be a finite set with |N| > 1 and let E € 2V \ {0}. Take i € E.
Since |N| > 1 we can take j € N \ {i}. We distinguish two cases:

e j € E. From the property of merger it follows that there exists a O-symmetric

fuzzy quantity d € F such that

Ui(a®ug)®V;(a®ug) :\Il;j(aGU( @ d. (18)

E\{m})u{?j})

13



By induction hypothesis,

1

V@Ot @y = gEme © (19)
By equal treatment,
Vila®up) =V;j(a®up). (20)
From (18), (19) and (20) we obtain that
20¥,(a©ug) = ®add.

9lE[—2

Ifi € Fand F C N\{i}, then (a®ug)(FU{i})©(a®ug)(F) = 0. By the property
of equally signed marginal contributions, it follows that ¥;(a ® ug) > 0. Since
0 C (a ®ug)(F) for every F € 2V, we obtain, by the property of zero solution,
that 0 C ¥;(a ® ug) for every 1 € N. Therefore, the following conditions hold:
i) 20¥;(a®@ug) >0, 2|E‘ 5 @a 0,
i) 0C20Y;(a®ug), 0C Q‘E‘ s ©a,
iii) 0 and d are O-symmetric,
iv) 20 ¥ (a®up) @0 = 37— ©add.
By applying Lemma 3.3 we obtain that 2 ® ¥;(a ® ug) = Q‘E% ® a, whence
it easily follows that ¥;(a ® up) = 57— © a.
e j € N\ E. From the property of merger it follows that there exists a O-symmetric
fuzzy quantity d € F such that

\I/i(G,@uE) SP) \I/j(GQUE) = \I’é(GQU

~ . 21
7 ey O (21)

By induction hypothesis,

1

V5@ O oy = g O (22)
From (21) and (22) we obtain that
\Ili(aG)uE)@\Ifj(a(DuE) ®a®d.

9IEI-1

Ifi € Eand F C N\{i}, then (a®ug)(FU{i})S(a®ug)(F') > 0. By the property
of equally signed marginal contributions, it follows that ¥;(a ® ug) > 0. Since
0 C (a ®ug)(F) for every F' € 2V, we obtain, by the property of zero solution,
that 0 C U;(a ® ug) for every i € N. Moreover, by the null player property,
VU,(a ®ug) is 0-symmetric. Therefore, the following conditions hold:
1) MQum>owwl®a>o
i) 0 C V(a®ug), 0C 2|E‘ T ©a,
ili) ¥;(a ® ug) and d are 0- symmetrlc
iv) ¥ (a@uE)@\Il(aQUE) |E‘1®a@d
By applying Lemma 3.3 we obtain that ¥;(a ® ug) = Q‘E% ® a.

14



Therefore, we have proved (17).
Now our goal is to show that

Ui(a-ug) = ﬁ@(a@a) (23)

for every nonempty finite set N, every E € 2V \ {N, 0} and every j € N \ E.
Let N be a nonempty finite set, £ € 2V \ {N,(} and j € N \ E. By (17) we know
that

1

Let w € FGVN defined by

_Ja HfECFandjé¢eF,
w(F) = { 0 otherwise,

for every F' € 2. We have that a ® ug = (a ® upug;y) © w. By additivity,
Vi(aoug) = VYjla®ugyy) ® Vi(w). (25)

Since 0 C a, we have that 0 C w(F) for every F' € 2V. By the property of zero
solution,

0C ¥ (w). (26)

From (6), (24), (25) and (26),

1
ﬁ@&@@j(&@UE). (27)

Note that w(FU{j})ow(F) < 0 for every FF C N\ {j}. By the property of equally
signed marginal contributions,

U (w) < 0. (28)
From (24), (25) and (28) it easily follows that

1
VUj(a®ug) < 1] ® a. (29)

Notice that j is a null player in a ® ug. By the property of null player, ¥;(a ® ug) is
O-symmetric. From this fact together with a > 0, 0 C a, (27) and (29) we obtain that
the following conditions hold:

1

1) — >
1) ol ©®az=0,

. 1
ii) OQﬁQa,

N
iii) o5 ©aCV¥jla®ug),
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. 1
iv) ¥j(a ®ug) < SE ® a,

v) Uj(a®ug) is 0-symmetric.

By Lemma 3.4 and (4),

1
Vi(a®ug) = ﬁCD(a@a). (30)
From (17) and (30),
b ficE
Sl 1 ©a 11 e,
Vi(a®ug) = .
ﬁ(a(aea) ifie N\E.

Since we have used only the properties stated in the theorem, we have proved (16).

STEP 3. We must see that
V(a®ug)= Bla®ug) (31)

for every E € 2V \ {0} and for every a € F with a < 0 and 0 C a.
The proof is similar to that of (16). The only difference lies in the versions used of
Lemma 3.3, Lemma 3.4 and the property of equally signed marginal contributions.

STEP 4. Let us prove that
U(a®ug) = B(a®ug) (32)

for every E € 2V \ {0} and for every a € F.
Let £ € 2V \ {0} and let a € F. Take z € core(a). Let b,c € F defined by

| pe(z+2z) ifz>0,
“b(x)_{ 0 if 2 <0,

() = 0 it z > 0,
Hel®) = to(z+x) if z<0.

Notice that b > 0, ¢ < 0 and 0 C b,c. It can easily be verified that [b], = [0,a; — 2]
and [c], = [a; — 2,0] for every t € [0,1]. It follows that a = 2z @ b @ c. Hence,
a®@ug = (zug) ® (b ug) ® (c ®ug). By additivity, (14), (16) and (31) we obtain
that

Y(aoug) = Y(zug)®V(bOug)® Y (cOug)
B(zug) ® B(b®ug) ® B(c® ug)
B(a ® ug).

We have proved (32).
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STEP 5. Our goal is to prove that
V(a®op) =B(a®dg) (33)

for every E € 2V \ {#} and for every a € F.
Let £ € 2V \ {0} and let a € F. By (1) and (2),

bp= 3~

{Fe2N: ECF}

whence
op + Z up
{Fe2¥: ECF}
= > 2up, (34)
{Fe2N: ECF,|F|—|E|€2Z}
that is,

Sp(H) + > up(H)

{Fe2N: ECF}
= > 2up(H), (35)

{Fe2N: ECF,|F|—|E|e2Z}

for every H C N. As the fuzzy arithmetic coincides with the crisp arithmetic over the
real numbers (seeing them as fuzzy numbers),

Sp(H) @ P ur)

{Fe2~: ECF}

= ay) 2up(H), (36)

{Fe2N: ECF,|F|—|E|e2Z}

If we multiply by a and apply (5) we obtain

(a©dp)(H) ® P (our)(H)
{Fe2~: ECF}

{Fe2N: ECF,|F|—|E|e22}
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for every H C N. Hence,

(a®dR)

which, by additivity, leads to

and

Bi(a®dp) &

® @ (a®up)

{Fe2N: ECF}

= @ (20a)©up.
{Fe2N: ECF,|F|—|E|e2z}
(38)
@ U;(a®up)
{Fe2N\{0}: ECF}
&P T;((20a) O ur)
(Fe2N\{0}: ECF,|F|—|E|e27}
(39)
@ Bi(a ® up)
{Fe2N\{0}: ECF}
@ Bi((20a) ©®ur)
(Fe2N\{0}: ECF,|F|—|E|e27}
(40)

for every i € N. From (32), (39), (40) and property 1 on page 6 it is concluded that
Vi(a®dg) = Bi(a® dg) for every i € N. We have proved (33).

STEP 6. We aim to prove that

for every v € FGV.

Let v € FGV. Notice that

By additivity and (33),

U (v)

which completes the proof.

v= P WE) o).

Ee2N\{0}

= D vmE i)

Ee2N\{0}

= & B@E) ©ir) =B,

Ee2N\{0}

O

Remark. Observe that the first five axioms form a classic axiomatization of the Banzhaf
value when we apply them only over the set of crisp games, those classic games with
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real characteristic function. The last axiom really is a trivial condition for crisp games.
If 0 C v(E) for every coalition and v(E) € R then v(E) = 0. So, in the crisp case
the null player axiom implies that the payoff is zero for all the players. This axiom
is necessary in the fuzzy case on the problem of the difference of fuzzy numbers. The
sixth axiom is perhaps more surprising because in the crisp case this axiom says the
same but it is not necessary. We will see that the equally signed marginal contributions
axiom cannot remove by the others in the fuzzy case. Suppose v € FGV, we denote
by a¥ € F the interval a® = [—(v(N)] — v(N)]), (v(N){ — v(N)])]. Fuzzy quantity
av is 0-symmetric. We propose this another solution for fuzzy games. If v € FG" and
1t € N then

Di(v) = Bi(v) @ [(IN] = 1) © a"].
Notice that D = B on classic games because a” = 0. It is easy to test that D satisfies

1-efficiency, additivity, null player, equal treatment, merger and zero solution but D
does not satisfy equally signed marginal contributions.

4. The real Banzhaf value for cooperative games with fuzzy
characteristic function

A real value for cooperative games with fuzzy characteristic function assigns to each
nonempty finite set N and v € FGV a vector (0;(v))ien € RY.

We aim to define a real value for cooperative games with fuzzy characteristic func-
tion with nice properties. To this end, we will use the function M : F — R introduced
by Yager (1981) for ordering fuzzy numbers. Given a € F,

1t 1t
M(a):2/0 a;rdt+2/0 a; dt.

Definition 4.1. The real Banzhaf value for cooperative games with fuzzy character-
istic function is defined by

for every nonempty finite set N, v € FGY and i € N.

Remark. 1t is easy to check that M(a @ b) = M(a) + M(b), M(a ©b) = M(a) — M(b)
and M(p ® a) = pM (a) for every a,b € F and every p € F. From these equalities and
the definitions of B and B it easily follows that

B,(v) = (M o)
for every nonempty finite set N, v € FG and i € N.

Ezample. A company is advertising its products on three websites a, b, c. The managers
want to keep this advertising, but they aim to reallocate the amounts spent on these
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websites, according to the effectiveness of the company’s advertising on each one of
them. To this end we propose to calculate an index quantifying the interest of each
web for the company. Let N = {a,b, c}. Suppose we know, for each customer that
purchased a product from the company, which websites she/he visited (within N).
Table 1 shows these data, where s(E) is the number of buyers who visited the pages
in E (all of them and only them) before purchase. For instance, s({a,b}) means the
number of buyers who visited both pages, a and b, before purchase. Notice that we do
not know if they bought as a result of their visit to a, b or both.

[ {a} [ {8} | {e} [{a,0} [{a,¢} [{bic} | N
s(E) 250150 50 | 50 | 100 | 150 |250

Table 1. Number of buyers according to the websites they visited.

Now we define a cooperative game (N, v) with fuzzy characteristic function. For each
coalition E, v(F) is the number of buyers for whose purchase it was essential to visit
all the websites in E. Notice that the buyers who visited only the websites in F are
among them, > - s(F) < v(E). But also some customers accounted for s(F), with
FNE #0, F\ E # 0, could have purchased based on their visit to websites in F
exclusively. Therefore, we do not know v(E) exactly, but we can consider a description
by means of fuzzy numbers in the following way:

650 — x
if 250,650
Hoy(a) (ﬂ?) = 400 e [ ’ ]
0 otherwise,
600 — x
if 150, 600
o) (T) = B TS [_ 600}
0 otherwise,
450 — x
if x € [50,450
po(@) ={ —ao0 L€ 50450
0 otherwise,
950 — x
if z € [450,950
/j,v(%b)(x) = { 500 Ix [ ) ]
0 otherwise,
850 — x
if 400, 850
Hoy(a,c) (SL‘) = 450 e [ ’ ]
0 otherwise,
750 — x
if 350, 750
Hoey(@) = 200 L& E 30,750
0 otherwise,
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v(N) = 1000.

We calculate the real Banzhaf value of v by using the remark above. Firstly we deter-
mine the crisp game M ov. For instance, if E' = {a} then the cuts are [250, 650 — 400¢]
for each t € [0, 1], whence

1
1
(M ov)(a) = / 5 (250 4650 —400¢) df = 400.
0

E_ |[{a}| {0} |[{c}[{a.b} [{a,c}|{bc}| N

]‘fbf)“ 350 | 237.5 | 150 | 575 | 512.5 | 450 | 1000

Table 2. Game M o v.

We obtain that the real Banzhaf value is
B(v) = (400, 312.5,237.5).

The company will spend on advertising on websites a, b and ¢ proportionally to this
index.

In the remainder of this section, our goal will be to characterize this value.
Below we introduce some properties that a real value for cooperative games with
fuzzy characteristic function may satisfy:

1-EFFICIENCY FOR SYMMETRIC PROFIT. If v € FGU} and v({i}) is a symmetric
fuzzy quantity (i.e., there exists p € R such that v({i}) © p is 0-symmetric) then

@i (’U) =p.

ADDITIVITY. If v,w € FGY then O(v & w) = O(v) + O(w).

EQUAL TREATMENT. If v € FGV i, j € N and v(E U {i}) = v(E U {j}) for every
E C N\ {i,j}, then ©;(v) = ©;(v).

NULL PLAYER. If v € FG" and i € N is a null player in v, then ©;(v) = 0.

MERGER. Let v € FGV and let i, j be two different players in N.
Then,

0; (v) +0; (v) =0~ (v7).

ij

Let us consider the topology on F induced by the metric d.. Let us endow F27\{0}
with the product topology. Since FG¥ can be identified with the set F2"\0} | we have
endowed FGY with a topology. Now we can state the following property.

CONTINUITY. The restriction of © to FGV is a continuous mapping.
COMONOTONICITY. Let v,w € FGY be such that core(v(E)) N core(w(E)) # O for
every E € 2V. Let a € (0,1). Consider h € FG" defined by

By (T) = gty gy (T) + (1 = @) piy gy ()
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for every E € 2V and every x € R. Then,

O(h) = aO(v) + (1 — a)O(w).

Comonotonicity can be understood in the following sense. Considering one par-
ticular situation, we can define different games with fuzzy payoffs to represent that
situation with slight differences (so, usually the cores have non-empty intersection)
depending on the analysis of estimations. The axiom says that the payoff vector of a
weighted average of these games is the weighted average of the payoff vectors of them.

Let us see that B satisfies the seven properties above.

Theorem 4.2. The real Banzhaf value for cooperative games with fuzzy characteristic
function satisfies the properties of 1-efficiency for symmetric profit, additivity, equal
treatment, null player, merger, continuity and comonotonicity.

Proof. 1-EFFICIENCY FOR SYMMETRIC PROFIT. Let v € FGU} with v({i}) symmetric.
Since B satisfies 1-efficiency, B;(v) = v({i}). Therefore, B;(v) = M (v({i})). Let p € R
be such that v({i}) © p is O-symmetric. It is clear that

1 1
iftJ(N);F + 51)(]\7); =p forevery t € [0, 1].

We have that

Bo) = M({i))
1 1
= 5 [ g g [ opia

ApDITIVITY. Let v,w € FGV. Let E € 2 and i € N. We have

Bi(vow) = M(Bi(vdw))=M(Bi(v)+ Bi(w))
M(Bi(v)) + M(Bj(w)) = B;(v) + B;(w),

where we have used the additivity of B and M.

EQUAL TREATMENT. Let v € FG~ and i, € N be such that v(EU{i}) = v(EU{j}) for
every £ C N\ {i,j}. Since B satisfies the property of equal treatment, B;(v) = B;(v).
Consequently, B;(v) = M (B;(v)) = M(B;(v)) = B;(v).

NULL PLAYER. Let v € FGV, i € N be such that i is a null player in v. Since B satisfies
the property of null player, B;(v) = 0. Therefore, B;(v) = M (B;(v)) = M(0) = 0.

MERGER. Let v € FGY and let i, j be two different players in N. Since B satisfies the
merger property, there exists a 0-symmetric fuzzy quantity d such that

B; (v) ® B; (v) = B, (") @ d.
If we apply M on both sides we obtain

M(B; (v)) + M(Bj (v)) = M(B_ (vV)),

v
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where we have applied that M is additive and that M (d) = 0. Therefore, we conclude
that 9B; (U) +B; (v) = ’Blﬁj (U”) .

CONTINUITY. Let N be a nonempty finite set. In Remark 1 we saw that B(v) = f(Mo
v) for every v € FG . Notice that the restriction of 3 to GV is linear, and, consequently,
continuous. Therefore, it is clear that in order to prove that the restriction of 9B to

FGV is continuous, it suffices to show that the function M : F — R is continuous. Let
M*,M~: F — R defined by

1
M+(a):/ a;dt,
0

1
M_(a)—/o a; dt,

for every a € F. Since M = %(MJr + M ™) it is enough to prove that M+ and M~ are
continuous. Let us prove that M ™ is continuous (the reasoning for M~ is analogous).
Let a € F and let € > 0. Let b € FY be such that duo(a,b) < €. We have that

|M*(a) — MT(b)| < /1 |a —b;f | dt. (41)
0

Take tg € [0,1]. Let us prove that |a;, — b | < dg([als,, [ble,)- Suppose that a; > b}
(the case af < bj) is analogous). We have that

laf —bf| = af — b =min{la;) —y|: y € By}
< max{min{|z —y|: y € [b]¢,}: = € [alt, }
= d*([als,, [bt,) < du([aley [Blto)-

We have proved that
|ai" = b | < du([ale, [B]e) (42)

for every t € [0,1].
By (41) and (42),

1
IM*(a) — M (b)] < / d ([aly, [l)dt
0

1
< /doo(a,b)dt:doo(a,b)<e
0

COMONOTONICITY. Let v,w € FGY be such that core(v(F)) N core(w(F)) # 0 for
every F' € 2V. Let o € (0,1). Consider h € FGV defined by

ta(r) () = gty () + (1 — @)y () (43)
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for every I € 2V and every z € R. We aim to prove that B(h) = aB(v)+(1—a)B(w).

Taking into account Remark 1 and the linearity of 3, it suffices to prove that

Moh=a(Mov)+ (1 —a)(Mow).

(44)

Let E € 2V, Take p € core(v(E))Ncore(w(E)). Let A denote the Lebesgue measure.

We have that M (h(FE)) is equal to

1 /! 1 /!
E / h(E)Fdt + - / h(E); dt
2 Jo 2 Jo

= P+ (@) € I, +00) X [0,1]: pygm (@) > 1))
() € [-00,p) X [0,1]: iy () > 1))
1 [t
= pby [ A€ D1 (o) > )
p

where we have applied Fubini’s theorem. Similarly, we can prove that

1 +oo 1 P
M(v(E)) =p+ 2/ to(p)y(T)dT — 2/ to(p)y(T)dz
D —00

and

400 D
M@E) =p+5 [ rm@ds 5 [ @

p

From (43), (45), (46) and (47) we obtain (44).

Now we aim to prove that if a value for cooperative games with fuzzy characteristic
function satisfies the seven properties stated in the previous theorem then this value
is equal to the real Banzhaf value for cooperative games with fuzzy characteristic

function.

Theorem 4.3. If a real value for cooperative games with fuzzy characteristic function
satisfies the properties of 1-efficiency for symmetric profit, additivity, equal treatment,
null player, merger, continuity and comonotonicity, then © is equal to the real Banzhaf

value for cooperative games with fuzzy characteristic function.
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Proof. Suppose that a real value © for cooperative games with fuzzy characteristic
function satisfies the properties stated in the theorem. Our goal is to prove that © = 8.
The proof will be done in several steps. In each step it will be shown that ©(v) = (v)
for every v in a certain class of games.

STEP 1. We aim to prove that
O(a®ug) =B(aOug). (48)

for every nonempty finite set N, every E € 2V \ {0} and every a € F with

{ita(2): = € RY = 2.

Let us prove (48) by induction on |N|.
Base case. [N| = 1. We have that £ = N. Let N = {i}. Since [{y,(2): z € R}| = 2,
there exist x,y € R with < y such that

1 ifzelnyl,
,Lta(Z) - { 0 ifze R\y[xvy]

Notice that a is symmetric, since a@%ﬂ is O-symmetric. By the property of 1-efficiency
for symmetric profit, ©;(a ® uyy) = £¥Y . We conclude that ©(a® ugy) = BlaOugy).
Inductive step. Let N be a finite set with |N| > 1 and let E € 2V \ {0}. Take i € E.
Since |N| > 1 we can take j € N \ {i}. We distinguish two cases:

e j € E. From the property of merger it follows that

Oi(a®ug) +0,(a®ug) = @;j (a® u(E\{i,j})u{fj})' (49)
By the property of equal treatment,
Oi(a®up) = O;(a© up). (50)
By (49) and (50),
Oi(a®ug) = 1(9.~.(ct®u ) (51)
2 ij (BE\{i.iHu{is}
Similarly,
’Bi(GQUE):l%ﬁ(a@U ) (52)
2 g (B\{i.jHu{is}
By induction hypothesis,
950 O ey = PO e apomy (53)

By (51), (52) and (53),

Oi(a®ug) =Bi(a®ug).
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e j € N\ E. From the property of merger it follows that

Oi(a®ug) +0;(a®ug) = @;j(a © U(E\{i,j})u{fj})' (54)
By the null player property,
0;(a ®ug) = 0. (55)
By (54) and (55),
Oila@up) =Oz(@Ou b ;) (56)
Similarly,
Bila ©ur) =BL@Oup GGy (57)
By induction hypothesis,
51O U gapo@y = P51 O enuiy” (58)
By (56), (57) and (58),
Oi(a®ug) =Bi(a®ug).
Therefore, we conclude that
Oi(a ®ug) =Bi(a®ug) foreveryic E. (59)
Moreover, by the null player property,
Oi(a®ug)=Bi(a®ug) =0 foreveryie N\E. (60)

From (59) and (60) it follows that O(a ® ug) = B(a © ug).

STEP 2. Let E € 2V \ {(} and let a € F be such that |{u,(2): z € R}| = 3. We aim to
prove that

O(a®up) =B(a®up). (61)

It is clear that there exist [ € (0,1) and z,y,r,s € R with z < r < s < y and
s —r < y — x such that

1 ifze|rs],

fo(z)=q U iz €[z,y\[r 4],
0 ifzeR\[z,vy]
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Let b,c € F defined by

1 if z € [2,y],
ub(Z)Z{ 0 ifzeR\y[x,yL

1 ifze(rs],
He(2) = { 0 ifzeR\|[rs]
Notice that
pa(2) = lpp(2) + (1 = Dpe(2)
for every z € R. Therefore,
aous)(F)(Z) = Wpous)F)(2) T (1 = Diteous) ) (2)
for every F' € 2V and every z € R. Moreover,

core((b@ug)(F))Ncore((c®ug)(F)) #0

for every I € 2V, By the property of comonotonicity and (48),

Oadug) = ObOuE)+(1-1)0(ceug)
IBboug)+ (1-0DB(cOug)
= B(aOug).

STEP 3. Let E € 2V \ {0} and let a € F be such that {u,(z): z € R} is a finite set.
We aim to prove that

O(a®ug)=B(a®ug). (62)
It is clear that there exist ly,...,l,—1 € (0,1) with [; < ... < l,—1 = 1 and
TlyeeesTnsYly---sYn € Rwith 1 < ... < 2y <yp < ...y1 such that

1 if z € [, yn)

po(2) =< i if 2z € [z, 3] \ [@iv1, Yiv],
0 ifZGR\[:L‘l,yl].

Consider by, ...,b, € F defined as

o 1 ifze [mn;yn]a
m, (2) = { 0 if z€eR\ [z, ynl,

1 ifz=0,
o, (2) = L if 2 € [z — w1,y — yiva] \ {0},
0 ifzeR\[xi—le,yi—yiH].

27



fori=1,...,n — 2. It can be easily verified that

n
a = @ bz
i=1
Therefore, it is clear that

n
CL@uE:@biQuE-
i=1

By additivity, (61) and (48),

n

O(a®ug) = @(@biQUE Z@b@uE
] =1

n

= Z‘Bb@uE @b © ug)
i=1

= %( ® UE)

STEP 4. Our goal is to prove that
O(a®ug) =Bla®ug) (63)

for every E € 2V \ {0} and for every a € F.

Let E € 2V \ {0} and let a € F. Since we have already proved (62) we can suppose
that {u,(2): z € R} is not finite. By continuity and (62), in order to prove (63) it is
enough to show that there are games with the form b ® ug, where {y;(2): z € R} is
finite, arbitrarily close to the game a ® ug. To this end, it suffices to see that we can
find fuzzy quantities b, with {{4;,(2): z € R} finite, arbitrarily close to a.

Let € > 0. Let [a]o = [r, s] and let x1,...,z, € R such that r = 2; < ... <z, = s,
x;—xi—1 < eforevery i =2,...,n and zy € core(a) for some k € {1,...,n}. Consider
b € F defined by

() if z € [z, xi41) with @ < k,

(2) = 1 if z = zy,
Hol2) = o (x;) if z € (-1, 2;] with i > k,
0 if ze R\ [r,s].

Let us see that do(a,b) < e. To this end, it suffices to prove that dg([a], [b]:) < €
for every t € (0,1]. Let ¢t € (0,1]. Let [a]s = [p,q]. It is clear that p < x; < ¢. Let
he{l,....,k—1}andl € {k+1,...,n} be such that p € (zp, zp+1] and ¢ € [x;_1, 7).
We have that

[@hi1, 21-1] C [a]e C (zp, 21) (64)

It can be easily verified that
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p(Th) = pg(n) < t,

o (Thg1) = po(Ther) 2 t,

pp(x1-1) = pro(T1-1) > 1,

pp(1) = po (1) <.

Hence, [zp41,21-1] C [b] C (xp,x;). From these inclusions, (64) and the inequalities

Thy1 —xp < € and x; — 171 < € it easily follows that dg([al, [b]:) < e.

STEP 5. Our goal is to prove that
@(a@ (53) = ’B(CL@&E)

for every E € 2V \ {0} and for every a € F.
Let £ € 2V \ {0} and let a € F. By (1) and (2),

5 — S (I,

{Fe2N\{p}: ECF}

whence
op + Z Uup
{Fe2N: ECF}
- Y
{Fe2N: ECF,|F|—|E|e2Z}
that is,

Sp(H) + > up(H)

{Fe2N}: ECF)}

= > 2up(H),

{Fe2N}: ECF,|F|—|E|e2Z}

for every H C N. If we multiply by a and apply (5) we obtain

@odp)He P (eoup)(H)
{Fe2N: ECF}

_ @ (20a)©Oup)(H),

{Fe2~ : ECF,|F|—|E|e27}
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for every H C N. Hence,

(a®dp)®

D

{Fe2N . ECF}

D (20a) ©urp).

(a®up)

{Fe2N}: ECF, |F|—|E|e2Z}

which, by additivity, leads to

@i(CL@(SE) +

and

Bi(a®dp)+

©i(a ®up)

>

{Fe2N: ECF}

> 0i((2®a) ®ur) (66)
{Fe2N: ECF, |F|-|E|e22}
Z Bi(a©ur)
{Fe2N: ECF}
Z Bi((20a) ©ur) (67)

{Fe2N: ECF,|F|—|E|e22}

for every i € N. From (63), (66) and (67), it is concluded that ©;(a®dg) = B;(a® o)
for every ¢ € N. We have proved (65).

STEP 6. We aim to prove that

for every v € FGV.
Let v € FGV. Notice that

v =

By additivity and (65),

OWw) =

which completes the proof.

D wE) o).

Ee2N\{0}

> O@W(E)© k)

Ec2N\{0}

> B(E)©6dg) =B(v),

Ec2N\{0}

O]

Remark. Observe that the first five axioms form again (as in the case of the fuzzy
solution in the before section) the classic axiomatization of the Banzhaf value that we
commented in preliminaries, when we apply them only over the set of crisp games.
Continuity (as Aubin (1981) showed) is a normal condition to extent discrete functions
to the continuum. But we also need comonotonicity although we have additivity. Let
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1
m: F — F be defined as m(a) = §(al+ +ay) for every a € F. For each v € FGV we

define vy, € GV as v, = mowv. Let
D(”) = B(Um)

for every v € FGV . It is easy to check that D satisfies 1-efficiency for symmetric profit,
additivity, equal treatment, null player, merger and continuity, but D does not satisfy
comonotonicity.
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