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Abstract

Bi-capacities arise as a natural generalization of capacities (or fuzzy measures) in a context
of decision making where underlying scales are bipolar. They are able to capture a
wide variety of decision behaviours, encompassing models such as Cumulative Prospect
Theory (CPT). The aim of this paper in two parts is to present the machinery behind bi-
capacities, and thus remains on a rather theoretical level, although some parts are firmly
rooted in decision theory, notably cooperative game theory. The present first part is
devoted to the introduction of bi-capacities and the structure on which they are defined.
We define the Mobius transform of bi-capacities, by just applying the well known theory
of Mobius functions as established by Rota to the particular case of bi-capacities. Then,
we introduce derivatives of bi-capacities, by analogy with what was done for pseudo-
Boolean functions (another view of capacities and set functions), and this is the key
point to introduce the Shapley value and the interaction index for bi-capacities. This is
done in a cooperative game theoretic perspective. In summary, all familiar notions used
for fuzzy measures are available in this more general framework.

Keywords: fuzzy measure, capacity, bi-capacity, Mobius transform, bi-
cooperative game, Shapley value, interaction index



1 Introduction

Capacities [{], also known under the name of fuzzy measures [R7], have become an im-
portant tool in decision making these last two decades, allowing to model the behaviour
of the decision maker in a flexible way. Numerous works have been done in decision un-
der risk and uncertainty, after the seminal work of Schmeidler [P4], and in multicriteria
decision making (see [[J] for a general construction based on capacities). In the latter
field, the notion of Shapley value [BF], borrowed from cooperative game theory, and of
interaction index for a pair of criteria [B0], have become of primary importance for the
interpretation of capacities. Later, Grabisch proposed a generalization of the interaction
index, viewing it as a linear transform on the set of capacities, as it is also for the Mobius
transform, and permitted by this the introduction of k-additive capacities, a concept
which has revealed to be very useful in applications [g].

Although being able to capture a wide variety of decision behaviours, capacities may
reveal inefficient in some situations, in particular when the underlying scales are bipo-
lar. Let us introduce some formalization to go ahead in our explanation, and choose as
framework multicriteria decision making. We consider a set N := {1,...,n} of crite-
ria. To simplify our exposition we assume that to each alternative is assigned a vector
of scores (ay,...,a,), a; € [0,1], such that a; expresses to which degree the alternative
satisfies criterion i. We make the assumption that all the scores are commensurable, i.e.,
a; = a; iff the intensity of satisfaction for the decision maker is the same on criteria ¢
and j (see [ for a complete exposition). We define a capacity v on N, i.e., a set func-
tion v : 2 — [0, 1] being monotone w.r.t inclusion, and fulfilling v(0) = 0,v(N) = 1.
Roughly speaking, v(A) expresses the degree to which the coalition of criteria A C N is
important for making decision. More precisely, v(A) is exactly the overall score assigned
to the alternative whose vector of score is (14,04c), i.e., all criteria in A have a score
equal to 1 (total satisfaction), and all others have a score equal to 0 (no satisfaction).
Such alternatives are called binary. A natural way to compute the overall score for any
alternative is to use the Choquet integral C,, since it coincides with the capacity v for
binary alternatives, i.e., C,(14,04c) = v(A), and performs the simplest possible linear
interpolation between binary alternatives [f].

However, in many practical cases, it happens that scores should be better expressed
on a bipolar scale. Studies in psychology (see, e.g., Osgood et al. [BI]) have shown that
most often scales used to represent scores should be considered as bipolar, since decision
making is often guided by affect. Quoting Slovic [Pq], affect is the “specific quality of
“goodness” and “badness”, as it is felt consciously or not by the decision maker, and
demarcating a positive or negative quality of stimulus”. Then it is natural to use a scale
going from negative (bad) to positive (good) values, including a central neutral value, to
encode the bipolarity of the affect. Such a scale is called a bipolar scale, typical examples
are [—1, 1] (bounded cardinal), R (unbounded cardinal) or {very bad, bad, medium, good,
excellent} (ordinal).

The problem is then to generalize the above construction, i.e., to define importance
of coalitions of criteria, and secondly the way of computing the overall score of any
alternative. Let us take for simplicity the [—1, 1] scale, with neutral value 0. The simplest
way is to say that “positive” and “negative” parts are symmetric, so that the overall
score of positive binary alternative (14,04c) is the opposite of the one of negative binary



alternative (—14,04c). This leads to the symmetric Choquet integral. A more complex
model would consider only independence between positive and negative parts, that is to
say, positive binary alternatives define a capacity v, while negative binary alternatives
define a different capacity v_. This leads to the well known Cumulative Prospect Theory
(CPT) model, of Tversky and Kahnemann [§|. Despite the generality of such models,
it is not difficult to find examples where the preference of the decision maker cannot be
cast in CPT (see [[9, [§). We can propose a yet more general model, by considering
that independence between positive and negative parts does not hold, so that we have
to consider ternary alternatives (14, —1g, O(AUB)C), and assign to each of them a number
in [—1,1]. We denote this number as v(A, B), i.e., a two-argument function, whose
first argument is the set of totally satisfied criteria, and the second one the set of totally
unsatisfied criteria, the remaining criteria being at the neutral level. We call this function
bi-capacity, since it plays the role of a capacity, but with two arguments corresponding
to the positive and negative sides of a bipolar scale.

Interestingly enough, similar concepts have already been proposed in the field of co-
operative game theory. Bilbao [l has proposed bi-cooperative games, which coincide
with our definition of bi-capacities, although being based on a different underlying struc-
ture. Ternary voting games of Felsenthal and Machover [[] are a particular case of
bi-cooperative games. Also, independently, Greco et al. have proposed bipolar capacities
[Ld], where they consider that v(A, B) is a pair of real numbers (we will address them in
the second part of our paper).

Our aim in this two-parts paper is to settle down the machinery of bi-capacities, so
that it can serve as a departure for a new area in decision making and game theory. Hence
we will remain on an abstract level, trying to find equivalent notions to what is already
known and useful for capacities and cooperative games. In the first part of this paper, our
aim is to study the structure on which bi-capacities are defined (Section 4), to introduce
the Mobius transform of bi-capacities as well as k-additive bi-capacities (Section 5), and
the derivative of bi-capacities (Section 6). We turn then to bi-cooperative games, which
are more general since no monotonicity is assumed, and we define the Shapley value and
the interaction index (Section 7). The second part of the paper will be essentially devoted
to the definition of the Choquet and Sugeno integrals.

Throughout the paper, N := {1,...,n} denotes the finite referential set. To avoid
heavy notations, we will often omit braces and commas to denote sets. For example,
{i},{i,7},{1,2,3} are respectively denoted by i,ij, 123. Cardinality of sets will be often
denoted by the corresponding lower case, e.g., n for |N|, k for | K], etc.

2 Preliminaries

We begin by recalling basic notion about capacities [f] (also called fuzzy measures by
Sugeno [R7]) for finite sets.

A (cooperative) game v : 2V — R is a set function such that v()) = 0. A capacity
v is a game such A C B C N implies v(A) < v(B). The capacity is normalized if in
addition v(N) = 1. The conjugate capacity of a normalized capacity v is the normalized
capacity v defined by v(A) := 1 —v(N \ A) for every A C N. A capacity v is additive if
v(A) = > ,cav({i}), for every AC N.



Unanimity games are particular capacities, defined for all B C N by

1, ifAD B,
up(A) = { 0, otherwise.

Note that ug is not a capacity since ug(@) = 1.

Capacities can be viewed as special cases of pseudo-Boolean functions, which are
functions f : {0,1}" — R. By making the usual bijection between {0,1}" and P(N),
any pseudo-Boolean function f on {0, 1}" corresponds to a real-valued set function v on N
and vice-versa, with f(1g) = v(S), VS C N, where 1g is the vector (z1,...,x,) € {0,1}",
with x; = 1 iff ¢ € S. Thus, capacities are non negative monotonic pseudo-Boolean
functions.

Derivatives of pseudo-Boolean functions are defined recursively as follows. For any
) £S5 C N, the S-derivative of f at point x is defined by:

Asf@) = Ai(AS\if(x)) (1)

foranyi € S, with A; f(x) := f(x1, ..., 2z, Lz, ooy xn)—f(21, oy 2i21,0, T4, o, ),
and Ay f = f. This definition is unambiguous, and Ag f depends no more on the variables
contained in S. Hence, one can speak of the derivative of a capacity v w.r.t. subset S at
point T'. The explicit formula is:

Asv(T)=> (=1)'"W(LUT),¥S C NVT C N\ S. (2)

As lattices are of central concern in this paper, we briefly recall elementary definitions
and useful results (see, e.g., [l for details). A set L endowed with a reflexive, antisym-
metric and transitive relation < is a lattice if for every x,y € L, a unique least upper
bound (denoted z V y) and a unique greatest lower bound x A y exist. The top T (resp.
bottom L) of L is the greatest (resp. the least) element of L, and always exists when the
lattice is finite. A lattice is distributive when V, A satisfy the distributivity law, and it is
complemented when each x € L has a (unique) complement z’, i.e., satisfying x Vo' =T
and A2’ = L. A lattice is said to be Boolean if it has a top and bottom element, is
distributive and complemented. When L is finite, it is Boolean iff it is isomorphic to the
lattice 2" for some n.

@ C Lis a down-set of L if x € QQ and y < x implies y € (). For any = € L, the
principal ideal | x is defined as | z:= {y € L | y <z} (down-set generated by z). More
generally, for AC L, | A:=J,c4 | . Similar definitions exist for up-sets and principal
filters T x. For xz,y € L, we say that x covers y (or y is a predecessor of x), denoted
by x > y, if there is no z € L,z # x,y such that + < z < y. An element ¢ € L is
join-irreducible if it cannot be written as a supremum over other elements of L. When
L is finite, this is equivalent to 7 covers only one element. Atoms are join-irreducible
elements covering L. We call J (L) the set of all join-irreducible elements of L.

In a finite distributive lattice, any element y € L can be decomposed in terms of
join-irreducible elements. The fundamental result due to Birkhoft is the following [B].



Theorem 1 Let L be a finite distributive lattice. Then the map n : L — O(J (L)),
where O(J) is the set of all down-sets of J, defined by

n) ={icJl) i<z =JL)Nlz
is an isomorphism of L onto O(J(L)).

We call n(x) the normal decomposition of x, we have

T = \/n(x)

The decomposition of some z in L in terms of a supremum of join-irreducible elements is
unique up to the fact that it may happen that some join-irreducible elements in 7(x) are
comparable. Hence, if i < j and j is in a decomposition of x, then we may delete i in the
decomposition. We call irredundant decomposition the (unique) decomposition of minimal
cardinality, and denote it by n*(x). It is unique whenever the lattice is distributive.

3 Bi-capacities

Let us denote Q(N) := {(A, B) € P(N) x P(N)|AN B = ()}, where P(N) stands for 2.

Definition 1 A function v : Q(N) — R is a bi-capacity if it satisfies:
(i) v(0,0) =0
(i) A C B implies v(A,-) < v(B,-) and v(-, A) > v(-, B).
In addition, v is normalized if v(N,(0) =1 = —v(D, N).
In the sequel, unless otherwise specified, we will consider that bi-capacities are normalized.
Note that the definition implies that v(-,0) > 0 and v(0,-) < 0.
An interesting particular case is when left and right part can be separated. We say

that a bi-capacity is of the CPT type (refering to Cumulative Prospect Theory [Bg, see
Introduction) if there exist two (normalized) capacities vy, 15 such that

0(A, B) = 1,(A) — n(B),¥(A, B) € Q(N).

When v; = 15, we say that the bi-capacity is symmetric, and asymmetric when vy = 7.
By analogy with the classical case, a bi-capacity is said to be additive if it is of the
CPT type with v, 15 being additive, i.e., it satisfies for all (A4, B) € Q(N):

WA B) = >} = 3 wl{i)). (3

Since for an additive capacity, 7 = v, an additive bi-capacity with v; = 15 is both
symmetric and asymmetric.

More generally, decomposable bi-capacities can be defined as well, using t-conorms
(see [{]) or uninorms with neutral element 0 (see [23]), we do not develop this topic here.
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4 The structure of Q(N)

We study in this section the structure of Q(N). From its definition, Q(NN) is isomorphic
to the set of mappings from N to {—1,0,1}, hence |Q(N)| = 3™. Also, any element
(A, B) in Q(N) can be denoted by (z1,...,x,), with z; € {—1,0,1}, and z; = 1 if i € A,
r; = —11if i € B, and 0 otherwise.

As a preliminary remark, Q(N) is a subset of P(N)?, and can therefore be represented
in a matrix form, using some total order on P(N). A natural order is the binary order,
already used in [[[4], obtained by ordering in an increasing sequence the integers coding
the elements of P(N): 0,{1},{2},{1,2}, {3}, {1, 3}, etc. Using this order, the matrix has
a fractal structure with generating pattern

X X
X

We give below the matrix obtained with n = 3.

g 1 2 12 3 13 23 123
D [x x x x x x x X]|
1 X X X X
2 X X X X
12 X X
3 X X X X
13 X X
23 X X
123 | x ]

As for P(N), it is convenient to define a total order on Q(N), so as to reveal structures.
A natural one is to use a ternary coding. Several are possible, but it seems that the most
suitable one is to code (denoting elements of Q(N) as (x1,...,2,), with x; in {—1,0,1})
-1 by 0, 0 by 1, and 1 by 2. The increasing sequence of integers in ternary code is 0, 1,
2, 10, 11, 12, 20 etc., which leads to the following order of elements of Q(N):

++(2,3) (12,3) [(0,12) (0,2) (1,2) | (0, 1) (0,0)](1,0)](2,1) (2,0) (12,0)|(3,12) (3,2)---

Again, we remark a fractal structure, which is enhanced by boxes: the (k + 1)th box is
built from the kth box by adding to its elements (of Q(N)) element k of NV, either to
their left part, or to their right part.

It is easy to see that Q(N) is a lattice, when equipped with the following order:
(A,B)C (C,D)if AC C and B 2O D. Supremum and infimum are respectively

(A,B)uU(C,D)=(AuC,BND)
(A,B)N(C,D)=(ANnC,BUD).

These are elements of Q(N) since (AUC)N (BN D) =0 and (ANC)N (BUD) = 0.
Top and bottom are respectively (N, () and (), N). Notice that a bi-capacity is an order-
preserving mapping from Q(N) to R. We call vertez of Q(N) any element (A, B) such

bt



Figure 1: The lattice Q(N) for n =3

that AU B = N, they correspond to the “geometrical” vertices. We give in Figure [l the
Hasse diagram of (Q(N),C) for n = 3.
In ], Bilbao et al. introduced other operations on Q(N), which are:

(A,B)LY (C,D):=((AUuC)\(BUD),(BUD)\ (AUCQ))
(A,B)" (C,D):=(ANnC,BN D).

However, (Q(N),L/, ) is not a lattice since for any A C N, (A, A°) LV (A%, A) = (0,0)
but (A, A¢) Z' (0, 0) since (A, A9) U (0,0) = (A, A°) £ (0,0).

Following usual conventions, Q(N) is the lattice called 3™ (see, e.g., []). It is formed
by 2™ Boolean sub-lattices 2": each sub-lattice corresponds to a given partition of N into
two parts, one for positive scores, the other for negative ones, which contain all subsets of
non-zero scores, including the empty set. Hence, all these sub-lattices have as a common
point (0,0).

For any ordered pair ((A4, B), (AU D,B\ C)) of Q(N) with C C B and D C (N \
(AU B)) U C, the interval [(A, B), (AU D, B\ C)] is a sub-lattice of type 2% x 3! with
k =|CAD]|, and | = |C N D|. As a particular case, a sub-lattice of type 2* is obtained if
CND =0, and of type 3! if C = D.

Let us remark that the elements of Q(N) appear in a rather unnatural way on Fig[l. Tt
is possible to have a more natural structure if we replace each element (A, B) by (A, B€).
Let us call this new lattice (Q*(N),C*). An element (A, B) in Q*(N) is such that A C B,
and A is the set of scores equal to 1, while B is the set of scores being equal to 0 or 1.



We have

(A,B)C* (C,D) if and only if AC C and B C D
(A,B)U" (C,D)=(AUC,BUD)
(A,B)1* (C,D)=(ANC,BND,).

Hence, C* is simply the product order on P(N)?. Figure f] shows the Hasse diagram of
(Q*(N),C*) for n = 3.

23,23

Figure 2: The lattice Q*(N) for n =3

Remark also that a third alternative, we could denote by Q**(N), would be to replace
in Q(N) each (A, B) by (A, (AU B)), the right argument being the set of scores being
equal to 0. The order relation becomes (A, B) C** (C,D) iff A C C and B C CUD.
Although it may be mathematically more appealing to use either Q*(N) or Q**(N), we
stick in this paper to the first introduced notation, since it is more intuitive for our
original motivation of multicriteria decision making and game theory.

Let us give some properties of Q(N) (they are the same for Q*(N)). Since 3" is a
product of distributive lattices, it is itself distributive (see, e.g., [[I]). However it is not
complemented, since for example (), ()) has no complement (b is the complement of a
ifanb= 1 and a Vb= T). It is possible to give a simpler representation of Q(N),
using join-irreducible elements (see Section ). It is easy to see that the join-irreducible
elements of Q(N) are (),:°) and (,i¢), for all i € N. Since Q(N) is distributive, the
representation theorem applies, and we have for any (A, B) € Q(N),

@B =|]eeu | 00 =]eou || 0.5 (4)

icA JEN\B icA JEN\(AUB)



The first equality gives the normal decomposition (A, B), while the second one gives the
irredundant decomposition.

In (Q*(N),C*), the join-irreducible elements are ((),7) and (i,i), Vi € N, while in
(Q**(N),C**) they are ((),7) and (z,0). On Figures [l and P, join-irreducible elements are
indicated by black circles.

Join-irreducible elements permit to define layers in Q(N) as follows: ((), N) is the
bottom layer (layer 0), the set of all join-irreducible elements forms layer 1, and layer k,
for k = 2,...,n, contains all elements whose irredundant decomposition contains exactly
k join-irreducible elements. Layer k is denoted by Q¥(IV), and contains all elements

(A, B) such that |B| =n —k, for k=0,...,n.

5 Mobius transform of bi-capacities

Let us recall some basic facts about the Mobius transform (see [B]). Let us consider f, g
two real-valued functions on a locally finite poset (X, <) such that

9(0) = 3 J(w). (5)

y<wz

The solution of this equation in term of g is given through the Mdbius function u by

f@) = nly, x)g(y) (6)

y<z
where p is defined inductively by
1, ifx=y
M(xay) = _Zx§t<y M({E,t), if z < Y
0, otherwise.

Note that p depends only on the structure of (X, <). When (X, <) is a Boolean lattice,
as for example (P(N), C), it is well known that the Mobius function becomes, for any
A, B e P(N)

(-DIBMIifAC B

A, B) = { 0, otherwise.

Observe that this Mobius function has the following property

(7)

> A C)=0, VABCN A#B. (8)

ACCCB

Indeed, when A C B

Y uAC)= Y (=D

ACCCB ACCCB
|B\A|
-y <|B\A|)(_1)k
k
k=0
=(1- 1P =o.



If g is a capacity, which we denote by v, then f in Eq. (f) is called the Mdbius
transform of v, usually denoted by m or m" if necessary. Equations (f) and (@) become

v(A) =) m(B) (9)
m(A) = (=)"Vly(B). (10)

BCA

Note that m(0) = 0. The Mobius transform is an important concept for capacities and
games, as it can be viewed as the coordinates of v in the basis of unanimity games.
Indeed, Eq. () can be rewritten as

v(A) = m(B)ug(A).

BCN

Note that there is a close relation with the derivative of v since we have
m”(S) = Agv(0). (11)

It is a well-known result that a capacity is additive if and only if its M6bius transform
is non zero only for singletons. An extension of this fact leads to the introduction of k-
additive capacities [, [f]. A capacity v is said to be k-additive, for some kin {1,...,n—1},
if its Mobius transform vanishes for subsets of more than k elements, i.e., VA C N,
|A| > k, m(A) = 0, and there is at least one subset A such that |A| = k and m(A) # 0.
Clearly, 1-additive capacities coincide with additive capacities.

We turn now to bi-capacities. The first step is to obtain the Mobius function on

Q(N).
Theorem 2 The Mdébius function on Q(N) is given by, for any (A, A’), (B, B’) € Q(N)

/ my [ (FD)BNAIANBT g (ACAN E (B, B') and AN B =)
n((A, A, (B, B)) = { 0, otherwise.

Proof: We use the fact that if P, () are posets, then the Mdbius function on P x () with
the product order is the product of the Mobius functions on P and @ [RZ]. In our case,

this gives
n

psn (21, 91), - (T, yn)) = HN:S(% Yi)

i=1
where pgn is the Mobius function on Q(N) = 3™, us the Mobius function on 3 :=
{=1,0,1}, and (z1,...,2,), (Y1,.--,yn) € {—1,0,1}" correspond to (A, A"),(B, B’) re-
spectively. It is easy to see that

pa(wiyi) = ¢ =1, if o=y —1
0, otherwise.

Then pgn((x1,y1), ..., (Tn,yn)) = 0 iff there is some ¢ € N such that ps(x;,y;) = 0.
This conditions reads x; > y; or x; = —1,y; = 1. In term of subsets, this means

(A, A') Z (B,B') or BN A" £ 0.



We have pgn((z1,y1), .., (Tn,yn)) = 1 iff there is no ¢ € N such that ps(z;,y;) = 0,
and the number of i € N such that us(z;,y;) = —1 is even. We examine the second
condition. We have:

z; =0 and y; = 1

r;=—1 andy, =0

which in terms of subsets, reads (|[B\ A| = 1 and |A’\ B’| = 0) or (|B\ A] = 0 and
|A”\ B’| = 1). Then clearly the second condition is equivalent to |B\ A| +|A"\ B'| = 2k.
The case pge((z1,Y1), .-+, (Tn,yn)) = —1 works similarly. [

Consequently, the Mobius transform of v is expressed by

mAA) = S ()AL B = S () AWy, ),
(B,B')C(A,A") BCA
B'NA=0 ACBCAC

(12)

By definition of the Mobius transform, we have

v(A,A)= > m(BB) (13)

(B,B")E(A,A7)

These equations are valid for any real-valued function v on Q(N). If v is a normalized bi-
capacity, we remark that m (0, N) = v(0, N) = —1, and 3 4 p)cov) M(4, B) = v(N,0) =
1. Also,

> m(0, B) =v(0,0) = 0. (14)

BCN
Proceeding as in [[[4], we may write the M&bius transform into a matrix form, using
the total order we have defined on Q(NV). Denoting v, m put in vector form as v(,), M),

Eq. (IJ) can be rewritten as
Miny = Tin) © V)

where o is the usual matrix product, and T, is the matrix coding the Mobius transform.
As in the case of classical capacities, T{,) has an interesting fractal structure, as it can
be seen from the case n = 2 illustrated below.

0,120.2 1,2 0,1 0,0 1,0 2,1 2,0 12,0

0,12 1
0,2 -1 1
1,2 -1 1
0,1 —1 1
To= gy T B
1,0 1 -1 -1 1
2.1 -1 1
2,0 1 -1 -1 1
12,0 | 1 -1 -1 1 |

10



The generating element has the form

and is the concatenation of two generating elements [, ;] of the Mdbius transform for
classical capacities [[4].
Let us examine several particular cases of bi-capacities.

Proposition 1 Let v be a bi-capacity of the CPT type, with v(A, B) = 11(A) — 1»(B).
Then its Mobius transform is given by:

m(A, A°) = m" (A), VACN,A#(

m(0, B) = m™(B°), VB CN

m(h, N) = —1

m(A,B) =0, V(A,B)¢€ Q(N) such that A # () and B # A°.

Proof: Let us consider A # (). We have

m(A,A)= > ()P (—1)My(B, B)| .

A'CB/CAe BCA

_ = S DN (B) - (B) Y (-1
= S ) (B) = m(4),

where we have used (§). Putting in m(A, A’) leads to

m(A, Ay =m"(A) > (=P

A'CB/'CAc

Using again (f), the sum is zero unless A’ = A° (only one term in the sum). Hence we
get
"1(A if A= A°
m(A,A) =" (4), A=
0, otherwise.

Let us now take A = (). We have:

m(@.A) =Y (=170, B)

A'CB/CN

== 3 ()P Wiy(B)).

B/DA

11



Let us consider A’ # N, since in this case we know already that m((), N) = —1. We recall
that the co-Mobius transform [[[4] of a capacity v is defined by

m’(A) =Y (-1)MPly(B).

BDAe

We remark that m((), A’) = (—1)M\A+1mr2 (A€). Using the fact that m”(A) = (—1)IAI+1
for any A # 0 [[Q], we finally get m(0, A) = m"2(A°). |

We get as immediate corollaries the expression of the Mobius transform of symmetric
and asymmetric bi-capacities. Observe in particular that for asymmetric bi-capacities

v(A, B) = v(A) — 7(B), we have for any A # N
m(0, A) = m"(A°).
Applying the above result leads easily to the following one.

Proposition 2 Let v be an additive bi-capacity on Q(N). Then its Mébius transform is
non null only for the join-irreducible elements and the bottom of Q(N). Specifically,

m(i, i) = 11(i),Vi € N
m(0,i) = (i), Vi € N
m(D, N) = —1

Let us remark that this result is in accordance with the result on (classical) capacities,
since the join-irreducible elements for capacities are precisely the singletons (atoms of the
Boolean lattice).

REMARK 1: The above result suggests that join-irreducibles elements of the
form (i,i¢) correspond to the positive part (we may call them by analogy
positive singletons), while those of the form (), i) correspond to the negative
part (negative singletons).

Having expressed the Mobius transform of bi-capacities, we are in position to introduce
k-additive bi-capacities. Our definition of 1-additive bi-capacities should coincide with
additive bi-capacities, hence the following definition seems to make sense.

Definition 2 A bi-capacity is said to be k-additive for some k in {1,...,n — 1} if its
Mdbius transform vanishes for all elements (A, B) in QU(N), forl=k+1,....n

Equivalently, v is k-additive iff m(A, B) = 0 whenever |B| < n — k.

6 Derivatives of bi-capacities

Since the derivative plays a central role in the definition of interaction, we have to define
it for bi-capacities. We start as in the classical case with pseudo-Boolean functions.

As pseudo-Boolean are another view of capacities, we introduce ternary pseudo-
Boolean functions in order to recover bi-capacities. These are simply functions f :

12
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{—1,0,1}" — R, and the correspondence with bi-capacities is done in the same way as
for capacities, i.e., f(1g,—17) = v(S,T), for any (S,T) € Q(N).

As variables in ternary pseudo-Boolean functions take values in {—1,0,1}, we may
think of the following quantities to define the derivative w.r.t. i: f(z1,..., 21,1, Tis1, -+, Tn)—
f(ZL‘l, R 7 0, Litls - - ,IL‘n), and f(ZL‘l, BN 7 I 0, Litls - - ,ZL‘n)—f(ZL'l, BN 7 I —]_,I‘H_l, cee ,IL‘n).
Translated into functions on Q(N), this gives respectively the following expressions:

Aigv(S,T) :=v(SU,T)—v(S,T), V(S,T)€ Q(N\1). (15)
Ngv(S,T) :=v(S,T\i)—v(S,T), Y(S,T)e Q(N),ieT. (16)

We call them respectively left derivative and right derivative. The notation and names are
self-explanatory, if we remember that in Q(V), the left (resp. right) argument concerns
the positive (resp. negative) part.

In case of bi-capacities, the monotonicity of v entails that the derivatives are non
negative.

Left and right derivatives permit to define in a recursive way the derivative with
respect to any number of right and left elements of V:

Agrv(K, L) := A; p(Agvirv(K, L)) = Agi(Agriv(K, L)), V(K, L) € Q(N\S),L2T.
(17)
We have for example

A ju(K,L)=v(KUi,L\j)—v(KUi L)—v(K,L\j)+v(K,L)
Njjov(K, L) =v(K Uij, L) —v(K Ui, L) —v(K Uy, L) +v(K,L).

The general expression for the (S,7)-derivative is given by, for any (S,7) € Q(N),
(5, 7) # (0,0):

Aggv(K,L) =Y (-1)e=" (KU S L\T), V(K L)€ Q(N\S),L2T. (18)
5'CS
T'CT

Observe that the above expression is defined even if (S, T') = (0, (), and leads to Ag gv = v,
which seems natural.

REMARK 2: Using Remark 1, we are tempted to consider the left deriva-
tive w.r.t. ¢ as a derivative w.r.t the element (7,i¢) of Q(V), and the right
derivative as a derivative w.r.t ({,7¢). This view is supported in [, [Z],
and serves as a basis for a general definition of derivatives of functions on
lattices. We denote them A ;) and Age) to distinguish from our previous
notation. Although less intuitive, this notation will more easily reveal struc-
tures, as we will show later. The correspondence between the two expressions

are Agr = Agn\(sury) and Ay = Ag n\(sur)-

We express the derivative in terms of the Mobius transform. The starting point is the
following.
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Lemma 1 For anyi € N,

Aigo(S,T) = > m(S',T'), V(S,T)€ QN \i) (19)
(8", 1T")€((4,i¢),(SUi,T)]
Agv(S,T) = > m(S',T"), Y(S,T) e Q(N),T > i (20)
(87, T7)€[(@,i°),(S,T\i)]
Proof: Let us show ([[9). For any (S,7) € Q(N \ 1),
A gu(S,T) =v(SUi,T)—v(S,T)
= ) ms.T)- m(S',T")
(8", T")E(SUi,T) (S, T)E(S,T)
= > m(SuiT).
(8", T)E(S.T)
On the other hand,
[(4,1°),(SU,T)] ={(5", T e Q(N)|ie S'CSUT CT CiY
={(S"ui, T") € Q(N)|S"C S, T O T}
hence the result. Similarly, we have
A@,iv(sa T) :'U(Sv T \ Z) - U(S, T)
= > mST)- > m(s\T)
(87, T)E(S,T\i) (8, TE(S,T)
= ) mS.T)= > m(S',T").
S'CS,T'DT,igT’ (8", T)€[(0,i¢),(S,T\4)]
T'NS'=0
[ |
By induction, one can show the following general result.
Proposition 3 For any (0,0) # (S,T) in Q(N),
Agrv(K, L) = > m(S',T"), Y(K,L)e QIN\S),LDT
(s, 1)el U (o) U (0.5),(SUK,L\T)]
i€S JeET
(21)

Proof: We prove (B1) by induction over (S,T). The result holds for (i,0) and (0,1%)
due to Lemma [. We suppose that the above formula holds up to a given cardinality of
S and T. Let us compute Agugrv(K, L), for some k € N\ (SUT), and any (K, L) €

Q(N\ (SUK)), L O T. We use the fact that (see ({))

LGayu @5 = (S N\ (SuT)).

i€S JjeT
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We have

ASUk,T'U(Ka L) = Ak,@(A&T’U(K, L)) = A&TU(K U k’, L) — A&TU(K, L)

= Z m(S’,T') - Z m(SlaT,)

(87, T)€[(S,N\(SUT)),(SUKUk,L\T)] (8", T)e[(S,N\(SUT)),(SUK,L\T)]
= > m(S',T") — > m(S',T")
SCS'CSUKUEk SCS'CSUK
L\TCT'CN\(SUT) I\NTCT'CN\(SuUT)

= g m(S",T")
SUKCS'CSUK Uk

I\TCT'CN\(SUTUEk)
T'NS'=0

= > m(S’, T")
(S", T e[(SUk,N\(SUTUEk)),(SUKUk,L\T)]
= Z m(S’,T")
(87, 1el I (,ie)u V|E_|T(Q),j6),(SuKuk,L\T)]
J

i€ SUk

which is the desired result. The case of Agpupv (K, L) works similarly. [

Remark that for any (S,7T") € Q(N),
m(Sv T) = A(S,T)v(@a N \ S)
Indeed, using the above proposition

A(S,T)U«Z), N \ S) = A&N\(SLJT)U(@, N \ S) = Z m(S/,T’) = m(S, T).
(87, T"el(S,1),(8,1)]

This generalizes the classical result on Mobius transform of capacities (see Eq. ([LT)).

7 Shapley value and interaction index

7.1 Introduction

We consider now bi-capacities as games, i.e., the monotonicity assumption (ii) of Def.
[l is no more required. We could call such games bi-cooperative games, as Bilbao et
al. [. Let us denote by G&(N) the set of all bi-cooperative games on N, and by
Ga=U Ninen+ 9 2I(N) the set of all bi-cooperative games with a finite number of players.

An example of bi-cooperative game is the one of ternary voting games as proposed
by Felsenthal and Machover [{], where the value of v is limited to {—1,1}. In ternary
games, v(S,T) for any (S,7) € Q(N) is interpreted as the result of voting (41: the bill
is accepted, —1: the bill is rejected) when S is the set of voters voting in favor and 7" the
set of voters voting against. NV \ S UT is the set of abstainers.

For (general) bi-cooperative games, one can keep the same kind of interpretation:
v(S,T) is the worth of coalition S when T is the opposite coalition, and N\ SUT is the
set of indifferent (indecise) players. We call S the defender coalition, and 7" the defeater
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coalition. Hence, a bi-cooperative game v reduces to an ordinary cooperative game v if
it is equivalent to know either the defender coalition S or the defeater coalition T, i.e.
(S, T) =v(S,T) = v(S) for all T, 7" C N\ S, or v(S,T) =v(S",T) =: v(N\T) for all
S, 8" C N\T.

An important concept in game theory is the Shapley value [PJ] and other related
indices (e.g., Banzhaf index, probabilistic values), as well as their generalizations as in-
teraction indices [f, [4]. Our aim is to introduce corresponding notions for bi-cooperative
games, and to express them in terms of derivatives and the Mobius transform. Since the
axiomatic construction of the proposed notions is rather long and is itself a whole topic
(see [ for the detailed axiomatic construction), we will just cite the underlying axioms,
and focus on the expressions in terms of derivative and Mobius transform.

We begin by recalling basic definitions and facts for (classical) cooperative games. For

any cooperative game v on N, the Shapley value is the vector (¢7,...,¢"), with
5 (n—s—1)ls! ,
o= 3 (S Ul - us))
SCN\i

A single component ¢! is usually called the Shapley indexr of i. Among remarkable
properties we have that ¢; is a linear operator on the set of cooperative games, and
Y ow ¢f = 1. The interaction index generalizes the Shapley index, and is defined by:

I'(S) = Y % (=1)**u(KUT),VS C N. (22)
TCN\S KCS

We have ¢! = I["({i}) for all i € N. The interaction index has been axiomatized in a
way similar to the Shapley value [[J].

The interaction index can be expressed in a compact form using the derivative of v
(see Section B):

rsy= 3 BN Ly,

_ I
TEMS (n—s+1)!

The expression of the interaction index in terms of the Mo6bius transform of v is even
simpler [g]:
1
I17(S) = —m(T C N. 23
(8)= 3" o —gm(T), VSC (23)
T2S
This expression shows that for k-additive capacities, I(S) = 0 for any S C N such that
|S| > k, and I(S) = m(S) when |S| = k. Interaction for the conjugate game is given by
[:

I7(8) = (—1)*'17(9). (24)

7.2 Bi-unanimity games

A direct transposition of the notion of unanimity game leads to the following. Let (S, S”)
in Q(N). The bi-unanimity game centered on (S, S5") is defined by:

1, f7T2SandT C S

. (25)
0, otherwise.

U(S“s'/) (T, TI) = {
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Hence, as in the classical case, the set of all bi-unanimity games is a basis for bi-capacities:

U<T7 T/) = Z (S S) U(s,s7) <T7 T/) (26)
(5,5")€Q(N)
Remark that u(g s is not a normalized bi-capacity since u(gsy(0, N) # —1, and u n) is
not a bi-capacity since ug ny(0,0) = 1.
It is easy to see by ([[3)) that the Mobius transform of ug g is

L, if (7,7") = (5,9
0, otherwise.

mssH (T, T') = {

7.3 The Shapley value for bi-cooperative games

In classical games, the Shapley value expresses the contribution of each player in the
game, or more precisely the average difference between the situations where some player
1 participates to the game or does not participate. In the case of bi-cooperative games,
since each player can join either the defender or the defeater part, besides no participation,
we should define a Shapley value for the case when players join the defender part, and
another one when players join the defeater part, instead of a single value. We denote
by ¢y and ¢y, the coordinates of the Shapley value for player ¢ for the defender and
defeater part respectively. Hence, we consider the Shapley value as an operator on the
set of bi-cooperative games ¢ : G (N) — R?" ; v — ¢, for any finite support N, and
coordinates of ¢* are either of the ¢} or ¢f; type.

We present briefly the axioms giving rise to our definition, without details (see [L7]).

Linear axiom (L): ¢V is linear on the set of games GIZ(N).

Player i is said to be left-null (vesp. right-null) if v(SUi, T) = v(S,T) (resp. v(S,TUi) =
v(S,T)) for all (S,T) € Q(N \ 7).

Left-null axiom (LN): Vv € G(N), for all i € N, ¢}y = 0 if 7 is left-null.
Right-null axiom (RN): Vv € G(N), for alli € N, ¢ ; = 0 if 7 is right-null.
Let ¢ be a permutation on N. With some abuse of notation, we denote o(5) := {0 (i) }ies.

Fairness axiom (F): gbg‘(’f) @ = @iy, and @577 J(l = ¢p;, for all i € N, for all
v e G(N).

This axiom, usually called “symmetry axiom”, says that ¢” should not depend on the
labelling of the players.

Symmetry axiom (S): Let us consider vy, v9 in G(NN) such that the following
holds for some ¢ € N:

ve(SULT) —ve(S,T) =v1(S,T) —v1(S, T U1), V(S,T)e€ Q(N\1).

Then ¢ = ¢y’
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The axiom says that when a game v, behaves symmetrically with v; (in the sense of
inverting left and right arguments, up to the sign), then the Shapley values are the same.
It means that the ways the computation is done for left and right parts are identical.

Efficiency axiom (E): Y,y ( ot gb”’i) = v(N,0) —v(D, N).

Unanimity game axiom (UG): for any unanimity game us 1),

1 oo
¢U(S’T) _ {ﬂ’ lfl € S

10 0, otherwise

0, otherwise.

%(s,m _ {ﬁ, ifie N\ (SUT)

Axiom (UG) says that all players in S are equally important and others are not important
for the defender part (since S is the set of necessary players in the defender part for
winning), while for the defeater part, only players outside S and 7" are important (since
they may make the game equal to 0 if they become defeaters). Now, the total value of
the game is to be shared among all players except those of T since they are not decisive,
hence the amount given to each player is ﬁ

Theorem 3 [I7/
(i) Under azioms (L), (LN), (RN), (F), (S) and (E),

= M[U(SUZ’,N\(SUZ’))—U(S,N\(Sui))]

n!
SCN\i
Y (n—s—1)ls! ,
0= >, ——— (S N\ (SUi) —v(S,N\S).
SCN\i

(ii) Under azioms (L), (LN), (RN), and (F), axioms (S) and (E) are equivalent to
(UG).

Using derivatives, a more compact form is

v (n—s—1)ls! ,
i = Z TA@@U(S, N\ (SUi)) (27)
SCN\i
Y (n—s—1)!s!
go= 3 A (s N ). (28)
SCN\i '

It is easy to see that if v is of the CPT type, i.e. v(S,T) = v1(S) — v»(T), then
Dip = 9" (1)
Ppi = 07 (0),

where ¢!, ¢*> are the (classical) Shapley values of 4 and vs.
The following expression gives the Shapley value in terms of the Md&bius transform.
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Proposition 4 Let v be a bi-cooperative game on N. For any i € N,

1
by = Z ﬁm(S,T)

(ST)3(iie)

1

(8,7)2(0,i€),(S,T)€Q(N\7)

This result will be a particular case of a more general result (see Prop. f).

7.4 The interaction index

For classical games, the interaction index I”(.S) can be obtained from the Shapley value
@” (i) =: I"({i}) by a recursion formula [[[5]. We take here a similar approach, and propose
recursion formulas which are exact counterparts of the one for classical games. They will

permit to build g, and Ij, from ¢iy =: 1y and ¢y, =: Iy, respectively. However, to
build 7§, for any (S T) € Q(N), we need a third starting point which is Ij’;, yet to be

defined. In this paper, we define it by analogy with interaction for classical games, an
axiomatic approach being out of our scope here. This approach is detailed in [[J].

Taking the elementary case where n = 2, observe that the interaction index for some
classical game v reduces to (see (P2)):

r({1,2}) = v({1,2}) —v({1}) — v({2}) + v ().

Recalling that v(A) is the score of the binary alternative (14,04¢), we see that the above
expression is the difference between alternatives on the diagonal (i.e. (1,1), the best one,
and (0,0), the worst one) and on the anti-diagonal (i.e. (1,0) and (0,1)). We keep the
same scheme and define for a bi-cooperative game v

Iy = v({1},0) = v(®,0) —v({1},{2}) + v(0.{2})

which is in fact Ay 5v(0, {2}). Hence we are lead naturally to the following, in the general
case:

=3 wAi,jv<s,N\<5u¢)). (29)

R
SN (n—1)!

We introduce necessary notions for the recursion formulas. Let v be a bi-cooperative
game on N, and let ) # K C N. The reduced game vk is the game where all players in
K are considered as a single player denoted [K], i.e., the set of players is then N :=
(N'\ K)U{[K]}. The reduced game is defined by

vk (S, T) = v(nue) (S), N (1))

for any (S,7T") € Q(Nk)), and k) : Nig) — N is defined by

{S, if [K] ¢ S

M) () == (S\ [K])UK, otherwise.
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We introduce two restricted games vév K and UT\K, which are defined on N \ K, and
which are linked to v as follows, for all (S,T) € Q(N \ K):

e (S, T) == v(S,T)

™S, T) == 0(S, T U K).
vév Vg a restriction of v where all players in K are neutral (0 level), while for UJ,V\K, all
players in K are defeaters (hence the “—” sign).

The interaction index is an operator I on the set of games Q[Q}(N) —s RN -y 7,
for any finite support N. We denote by Ig, the interaction index when S is added to
the defender coalition, and T is withdrawn from the defeater coalition.

The following recursion formulas are direct transpositions of what was proposed for
classical games in [[5].

Recursivity (R): for any v € Gi2,

Iip =1 — S0 IR0 W(S,T) € QIN).S #0 (30)
KCS,K#0

1%, =121 e V(S,T) € Q(N), T #0 31

s = g1 Z Tsm s ) € Q(N), T # (31)
KCT,K#0

Applying these formulas, we get the following expression for the interaction index.

Theorem 4 Suppose that the interaction index I§r is such that 17y, Ij, and I}; are

given by (B7), (B8) and (23). Then IV satisfies (R) if and only if

Iir = KQ%;UT) <7Zn__ss__t t_fi)k Asrv(K, N\ (KUS)), (32)

for all (S,T) € Q(N), (S,T) # (0,0).

Proof: The if part is left to the reader. To prove the converse, we proceed by a double
induction on [S| and |T'|. Clearly, the formula is true for I}y, I§;, and I?;. Let us assume
it is true up to |S| = s — 1 and |T| =t — 1. We will prove that if s > 1, it is still true for
sand t — 1, and if t > 1, it is still true for s — 1 and ¢. This suffices to show the result
for any (S,7T) € Q(N), (S,T) # (0,0).

By induction assumption we have, for any S C N, |S| = s, using ([7):

v n—s—t—k 'k"
R ((n_S_Hi)' [Ag7u(K US, N\ (KUS))
KCN\(SUT) )
~Agro(K, N\ (KU S))]
ALY n—s—t—k)k! s—s_3
[S(iJT = Z ((n_s_t+i)' Z (—1) JAQLTU(KUSH,N\(KUS))
KCN\(SUT) T8nCSs\J
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for any J C S, J # 0. Using (BQ), we get:

Y n—s—t—k)kl!
S (<n o 1))! [Aar0(KUS, N\ (KUS)) ~ A o(K, N\ (K US))
KCN\(SUT)

- D> D (=1 Ae(KUS, N\ (KUS))|. (33)
JCS,J#£D S"CS\J

The last term into brackets can be rewritten as:

> Moro(KUS" . N\(KUS) 3 (~1)"~

s1Cs JCS\S"
J#0,S
= > Npu(EUS N\ (KUS)) Y (=17 + Aggo(K, N\ (KUS)) > (~1)"7
S"CS JCS\s" JCS
S JH0 J#0
= = (1A ro(KUS" N\ (KUS)) = (=1)*Agzv(K, N\ (KU S))
S/lgs
S"#@

—Bgrv(K, N\ (KUJ5)),

where we have used the fact that ) ¢ (—1)""* = 0. Putting this into the bracketted
term, it becomes Agrv(K, N\ (K US)), which proves the result.
The proof with 7" works similalry. Starting expressions are, for |T'| = ¢:

_— (n—s—t—k)k!
Igimy = Z (n—s—t+1) [Aggv(K, N\ (KUSUT))
KCN\(SUT)
—Aggv(K,N\ (KU S))]
WMV (n—s—t—k)k! L
IS,T\J = Z (n s —t+ 1>! Z (—1)t t ]As,@v(K,N\ (KU SUT//))
KCN\(SUT) TCT\J
forany J C T, J # 0. [

Since Ay v is defined, we extend the definition of I ;- to the case where (S, T) = (0, 0).

REMARK 3: Using Remark 1 again as we did for derivatives, we may denote
the pair S,T of defender and defeater parts as the corresponding element
(S, N\ (SUT)) of Q(N), and thus denoting I§ . by I"(S, N\ (SUT)). Then,
IY(S,T) is interpreted as the interaction when (S,7") is “added” to some
coalition (K, L) by taking the supremum (S,7)U (K,L) = (SUK,T N L).
Although less intuitive, let us remark that this notation, together with the
notation for derivatives introduced in Remark 2, permits to get a much simpler
expression of the bi-interaction:

'S, T)=> %A(S,TW(K, N\ (KUS&)). (34)

This is not surprising, since this is more in accordance with the structure of
Q(N). We will sometimes use this notation, whenever it will be convenient.
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The expression of the interaction in terms of the Mdbius transform is given as follows.

Proposition 5 Let v be a bi-cooperative game on N. For any (S,T) C Q(N),

1
_[v — S/ Tl
ST Z | T LU R
(87, 1et( U (i)u L (0,59)NQN\T)
i€S JeT

1
= > m(S',T").
n—s—t—t+1
(8", T7)E[(S,N\(SUT)),(N\T,0)]

To prove this result, the following combinatorial result is useful.

Lemma 2
z’“:(n—z'—n!k!_ 1
—~  nl(k—1)! Cn—k
Proof:
z’“:(n—i—l)!k!_l+ ko k!
—~  nl(k—1)! “n nn-1) nn—1)---(n—k)

m=1)-(n—k)+kn—=2)---(n—k)+klk—1)(n=3)---(n—k)+---+ k!
nn—1)---(n—k) '

It suffices to show that the numerator is n(n — 1) ---(n — k + 1). Summing the last two
terms of the numerator, then the last three terms and so on, we get successively:

k(k—=1)---2(n—k)+kl=k---2(n—k+1)
k---3(n—k+1)n—k)+k---2n—k+1)=k---3n—k+1)(n—k+2)

k-~-i(n—k+i—2)-~-(n—k)j¢
k---(i—1)(n—k+i—-2)---(n—k+1)=k--viln—k+i—2)---
cn=—k+D(n—k+i-1)
k(n—2)---(n—k)+k(k—1)(n—2)---(n—k+1).:k( —-2)---(n—k+1)(n—1)
n—1)---(n—k)+kn—-1)---(n—k+1)=Mn—-1)---(n—k+ 1)n.

[ |
We now prove Prop. f.
Proof: By Prop. [, we have
Agro(K,N\ (KUS)) = > m(S',T").
(sTe[(S, N\ (SUT)),(SUK N\ (KUSUT))|
SCS'CSUK
N\(KUSUT)CT'CN\(SUT)
S'NT'=0
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When K = N\ (SUT), the interval becomes [(S, N\ (SUT)), (N\T,0)], or equivalently
T (L@ U L] (®,59) N Q(N \ T). This interval contains all intervals [(S, N \ (S U
i€s jET

7)), (SUK,N\ (KUSUT))] since SUK C N\ T. Hence,

Z (n_S_t_k)!k!A&Tv(K,N\(KUS))

e _— |
KA (n—s—t+1)!
M _ _ ' *
(' T7)E[(S.N\(SUT)), (N\T.0)] keiery (M s+
SUKDS'’
N\(KUSUT)CT"

Observe that in the second summation, condition S U K O S’ is redundant. Indeed, we
have N\ (KUSUT)CT' & KUSUT D N\T'. Since N\T' 28 and TnNS" =0,
we deduce SUK D 5.

Using this fact and letting K’ := N \ (K U S UT), the second summation becomes:

n—s—t—k)k! K'(n—kK —s—1t)!
s I g I )

e ] . |
mwdsomer MTsTEEDE - gg, (nms =t )
_ tz (t) Fin—k — s — 1))
_ , s '
K (n—s—t+1)!
_i Pl(n— K — s —1)!
2= (n—s—t+ 1)t — )
B 1
Tn—s—t—t+1
using Lemma [. =

We examine the case of k-additive bi-capacities and CPT-type bi-capacities, using at
some places the notation IV(S,T') whenever this is clearer.

Proposition 6 (i) If v is a k-additive bi-capacity, then
I°(S,T) =0, V(S,T)€ Q(N) such that |T| <n —k (35)
I'(S,T) =m(S,T), V(S,T)¢e Q(N) such that |T| =n — k. (36)
(ii) If v is of CPT type, then I§ =0 unless S =0 or T = .
(i1i) If v is of the CPT type with v(S,T) := v1(S) — va(T), then

Gy =1"(S), ¥SCN,S#0
Iy =I™(T), YT CN

where I is the classical interaction index of game v;.
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() If v is an asymmetric bi-capacity with underlying capacity v, then
I =1"(5), ljr=1"(T)
(v) If v is a symmetric bi-capacity with underlying capacity v, then

Igy=1"(S), Ijzp=(-1)"1"(T)

Proof: (i) v is k-additive iff m(S’,7") = 0 for all 7" such that ¢ < n — k. Using Prop.
A for g (sury: We see that in the summation, 7" C T. Consequently, if |T| < n — k,
m(S",T") will be always 0, and so Ig, = 0.

Now, if |T| = n — k, only 7" = T gives a non zero term. For any 7", we have
S C N\ T'. Since we have also the condition S C S" C S UT, the only solution is
S’ =S, hence the result.

(ii) By Prop. [, we know that m(S’,7") # 0iff S’ = @ or S’ = N\T". In the expression
of I 7 of Prop. f, the first condition implies S = (), while the second implies T = ().

(iii) By Prop. [, we have for any non empty subset S:

1
Igp = > — (9, T
S,@ n—S—t/+1m( ? )
(8", T")€[(S,N\S),(N,0)]
1

— - SI TI
Z n—s—t’—l—lm( )
5'DS,T'CN\S
S'NT'=0
1
- vi(S) = I"'(S
> g (8) = I(S)
5'28

where in the last line we have used Prop. [, and (BJ). Similarly, for any subset 7"

1

I — - - @ S' T

0.1 > T LU CEE)
(ST E[O.N\T),(N\T.0)]

= > n;m”g(N\T’)

ot
1 . _
= > (1) = I"(T).
" —t+1
TV DT
(iv) and (v) are particular cases of (iii) (use (B4)). [

For (i), thanks to the notation IV(S,T), the comparison with the corresponding result
for capacities (see Section [7.]) is striking. Again if we use this notation for (iii), we obtain
a result formally identical to Prop. [l, replacing I by m. This shows the mathematical
interest of this notation.

24



References

1]

[10]

[11]

J.M. Bilbao. Cooperative games on combinatorial structures. Kluwer Academic
Publishers, 2000.

G. Birkhoff. On the combination of subalgebras. Proc. Camb. Phil. Soc., 29:441-464,
1933.

G. Choquet. Theory of capacities. Annales de I’Institut Fourier, 5:131-295, 1953.

B.A. Davey and H.A. Priestley. Introduction to Lattices and Orders. Cambridge
University Press, 1990.

D. Felsenthal and M. Machover. Ternary voting games. Int. J. of Game Theory,
26:335-351, 1997.

M. Grabisch. k-order additive discrete fuzzy measures and their representation.
Fuzzy Sets and Systems, 92:167-189, 1997.

M. Grabisch. The interaction and Mobius representations of fuzzy measures on
finite spaces, k-additive measures: a survey. In M. Grabisch, T. Murofushi, and
M. Sugeno, editors, Fuzzy Measures and Integrals — Theory and Applications, pages
70-93. Physica Verlag, 2000.

M. Grabisch. The Choquet integral as a linear interpolator. In 10th Int. Conf. on In-
formation Processing and Management of Uncertainty in Knowledge-Based Systems
(IPMU 2004), pages 373-378, Perugia, Italy, July 2004.

M. Grabisch and Ch. Labreuche. Bi-capacities. In Joint Int. Conf. on Soft Com-
puting and Intelligent Systems and 3d Int. Symp. on Advanced Intelligent Systems,
Tsukuba, Japan, October 2002.

M. Grabisch and Ch. Labreuche. The symmetric and asymmetric Choquet integrals
on finite spaces for decision making. Statistical Papers, 43:37-52, 2002.

M. Grabisch and Ch. Labreuche. Capacities on lattices and k-ary capacities. In 3d
Int, Conf. of the European Soc. for Fuzzy Logic and Technology (EUSFLAT 2003),

pages 304-307, Zittau, Germany, September 2003.

M. Grabisch and Ch. Labreuche. Interaction between attributes in a general setting
for knowledge discovery. In 4th Int. JIM Conf. (Journées de ’Informatique Messine)
on Knowledge Discovery and Discrete Mathematics, pages 215-222, Metz, France,
September 2003.

M. Grabisch, Ch. Labreuche, and J.C. Vansnick. On the extension of pseudo-Boolean
functions for the aggregation of interacting bipolar criteria. Eur. J. of Operational
Research, 148:28-47, 2003.

M. Grabisch, J.L.. Marichal, and M. Roubens. Equivalent representations of a set
function with applications to game theory and multicriteria decision making. Math-
ematics of Operations Research, 25(2):157-178, 2000.

25



[15]

[16]

[17]

[18]

[19]

[20]

[26]

[27]

28]

M. Grabisch and M. Roubens. An axiomatic approach to the concept of interaction
among players in cooperative games. Int. Journal of Game Theory, 28:547-565,
1999.

S. Greco, B. Matarazzo, and R. Stowinski. Bipolar Sugeno and Choquet integrals.
In FEUROFUSE Workshop on Informations Systems, pages 191-196, Varenna, Italy,
September 2002.

Ch. Labreuche and M. Grabisch. The shapley value for bi-cooperative games. work-
ing paper.

Ch. Labreuche and M. Grabisch. Generalized choquet integral on ratio scales. In 14th
Mini-EURO Conference on Human Centered Processes (HCP’2003), pages 261-265,
Luxembourg, May 2003.

Ch. Labreuche and M. Grabisch. Generalized Choquet-like aggregation functions for
handling ratio scales. Eur. J. of Operational Research, submitted.

T. Murofushi and S. Soneda. Techniques for reading fuzzy measures (III): interaction
index. In 9th Fuzzy System Symposium, pages 693-696, Sapporo, Japan, May 1993.
In Japanese.

C.E. Osgood, G.J. Suci, and P.H. Tannenbaum. The measurement of meaning.
University of Illinois Press, Urbana, IL, 1957.

G.C. Rota. On the foundations of combinatorial theory I. Theory of Mobius func-
tions. Zeitschrift fiir Wahrscheinlichkeitstheorie und Verwandte Gebiete, 2:340-368,
1964.

S. Saminger and R. Mesiar. A general approach to decomposable bi-capacities.
Kybernetica, 39(5):631-642, 2003.

D. Schmeidler. Subjective probability and expected utility without additivity. Fcono-
metrica, 57(3):571-587, 1989.

L.S. Shapley. A value for n-person games. In H.-W. Kuhn and A.W. Tucker, editors,
Contributions to the Theory of Games, Vol. II, number 28 in Annals of Mathematics
Studies, pages 307-317. Princeton University Press, 1953.

P. Slovic, M. Finucane, E. Peters, and D.G. MacGregor. The affect heuristic. In
T. Gilovitch, D. Griffin, and D. Kahneman, editors, Heuristics and biases: the psy-
chology of intuitive judgment, pages 397-420. Cambridge University Press, 2002.

M. Sugeno. Theory of fuzzy integrals and its applications. PhD thesis, Tokyo Institute
of Technology, 1974.

A. Tversky and D. Kahneman. Advances in prospect theory: cumulative represen-
tation of uncertainty. J. of Risk and Uncertainty, 5:297-323, 1992.

26



