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Abstract

Bi-capacities are 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.
After a short presentation of the basis structure, we introduce the
Shapley value and the interaction index for capacities. Afterwards,
the case of bi-capacities is studied with new axiomatizations of the
interaction index.

Keywords: bi-capacity, Shapley value, interaction index, partner-
ship of criteria

1 Introduction

Real-valued set functions are widely used in operations research [11], while
capacities [3] have become a fundamental tool in decision making. There

*The first author thanks the funding of the OTKA (Hungarian Fund for Scientific
Research) for the project “The Strong the Weak and the Cunning: Power and Strategy
in Voting Games” (NF-72610).



have been some attempts to define more general concepts, among which can
be cited bi-cooperative games [2], in game theory, which generalize the idea
of ternary voting games [4]. In the field of multicriteria decision making,
there has been a recent proposal of more general functions, motivated by
multicriteria decision making, leading to bi-capacities, which have been in-
troduced by Grabisch and Labreuche [7]. Specifically, let us consider a set N
of criteria and a set X of alternatives in a multicriteria decision making prob-
lem, where each alternative x is described by a vector of real valued score
(x1,...,2,). A decision maker may provide a capacity v defined over 2V,
where v(A) for any A C N is the score of every binary alternative (14,04¢):
all criteria of A have score 1 and others, 0. Then it is well known that the
Choquet integral enables to compute an overall score of the alternative x by
interpolation between binary alternatives. Motivated with perceptible limi-
tations of such a model, the decision maker may score alternatives of X on
a bipolar scale in this way: to each bi-coalition (A, B) of criteria — positive
vs. negative ones — a ternary alternative (14, —1p, O(AUB)C) is associated:
every criterion of A (the positive part) has a score equal to 1 (total satis-
faction), every one in B (the negative part) has a score equal to —1 (total
unsatisfaction) and the others have a score equal to 0 (neutrality). Scores
are given to each ternary alternative, which defines a bi-capacity.

Different values for bi-cooperative games [1, 13] have already been pro-
posed and characterized, based on the Shapley value [15]. The concept of
interaction index can be seen as an extension of the notion of value or power
index. It is fundamental for it enables to measure the interaction phenom-
ena modeled by a capacity on a set of criteria; such phenomena can be for
instance substitution or complementarity effects between some criteria [8].
Our aim is to provide axiomatizations of the Shapley interaction index of a
bi-capacity. Two of them are proposed: at first a recursive azxiom is used
by extension of the one of Grabisch and Roubens [10], and subsequently
we work out the reduced-partnership-consistency axiom using the concept of
partnership [5].

2 Capacities and bi-capacities

Throughout the paper, N := {1,...,n} denotes the finite referential set.
Furthermore, cardinalities of subsets S, T, ... are denoted by the correspond-
ing lower case letters s,t,....

We begin by recalling basic notion about capacities for finite sets [3]. A
cooperative game v : 2N — R¥ is a set function such that v(§) = 0, and v



is said to be a capacity if A C B C N implies v(A) < v(B) (monotonicity
condition). If in addition v(IN) = 1, the capacity is said to be normalized.

Let us denote Q(N) := {(A,B) € 2V x 2V | An B = 0}.

Definition 1 A function v: Q(N) — R is a bi-capacity if it satisfies:
(1) v(0,0) = 0.
(ii) 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 a multicriteria decision making framework, v(A, B) represents the score
of the ternary alternative (14, —1p,0(4up)c). Note that the definition im-
plies that v(-,0) > 0 and v(0,-) < 0. Actually, bi-capacities are particular
bi-cooperative games [2], that is, functions defined over Q(N) with only
condition (%) holding.
From its definition, Q(N) is isomorphic to the set of mappings from N
to {—1,0,1}, hence |Q(N)| = 3". Also, it is easy to see that Q(NV) is a
lattice, when equipped with the order:

(A,B)C (C,D)if ACC and B2 D.
Supremum and infimum are respectively

(A,B)U(C,D)=(AUuC,BnNnD)
(A,B)N(C,D)=(ANC,BUD),
and top and bottom are respectively (N, @) and (0, N). We give in Fig. 1 the
Hasse diagram of (Q(N),C) for n = 3 (where top, bottom and the central
point (@, () are represented by black circles).

Derivatives of bi-capacities play a central role in the definition of inter-
action [7] and are defined in this way: if v is a bi-capacity, and i € N,

A;gv(K, L) :=v(KUi,L) —v(K,L), forany (K,L)ec Q(N \1);
Apv(K,L) :=v(K,L\i)—v(K,L), forany (K,L)ec Q(N) withie L.

Recursively, we define Ag 7o for any (K, L) € Q(N\ S) with T' C L, for any
i€ S and any j €T, by

Asrv(K, L) := A g(Ag\irv(K, L))
= Ag i (Asm\jv(K, L)),

so that these values are always non-negative. This generalizes the notion of
derivative for a capacity v, that is Ajp(A) :=v(AUi) —v(A)ifie N, AC



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

N\ iand Agv(A) := Aj(Agv(A)) if A C N\ S. The general expression
for the (S, T)-derivative is given by, for any (S,T) € Q(N), (S,T) # (0,0)
(cf. [9]):

Aso(K, L) = Y (-1 0y (K U 8" L\ T,

S'CS
T'CT

for all (K,L)e Q(N\S),L2>T. (1)

Although we develop our results for bi-capacities, we emphasize the fact
that all subsequent results remain valid for bi-cooperative games.

3 Previous work on interaction index for capaci-
ties

We recall in this section two main ways which have been conducted to ax-
iomatize the interaction index for capacities. Since the following axioms



extend the ones of the Shapley value, we may adopt the terminology of
Shapley interaction index.

A value ¢ maps every capacity v on N to a real valued vector ¥, and an
interaction index T maps every capacity v to an allocation I over 2V \ {0}.
In this section, v denotes an arbirary capacity on V.

Let us recall the Shapley value of v: for any element i € N,

¢'(i) = Y pa(n) W(SUQ) —u(S)),
SCN\i
(n—s—1)!s!

where the coefficients pl(n) := '
n!

tion over {S C N \ i}.
The classical axioms introduced by Shapley [15] (see also Weber [16])
are the following

define a probability distribu-

e Linearity: for any i € N, ¢(7) is linear on the set of capacities on N.
e i € N is said to be dummy for v if VS C N \ i, v(SU1) = v(S) + v(i).

e Dummy axiom: For any capacity v and any ¢ € N dummy for v,
¢¥ (i) = v(i).

e Symmetry axiom: for any permutation ¢ on N, any capacity v and
anyi € N, ¢"*° ' (o(i)) = ¢”(i). This means that ¢” must not depend
on the labelling of the criteria.

e Efficiency axiom (E€): for any capacity v, Y,y ¢” (i) = v(V); that is
to say the values of the criteria must be divided in proportion of the
overall score v(IV).

By generalizing Murofushi and Soneda [14], Grabisch has defined the
interaction index of capacities [6]. A first axiomatization have been proposed
by Grabisch and Roubens and rests on a recursivity axiom [10]. For this,
they introduce the following definitions:

Let K a non-empty subset of N and B C N \ K. The restricted capacity
vX is the capacity v restricted to 25X. The restriction of v to K in the

presence of B is the capacity defined by
vE5(S) := v(SUB) — v(B)

for any S C K. Lastly, the reduced capacity v is the capacity defined on
Nigp := (N \ K) U{[K]} by

VIEl(A) = v(4%)



Aif[K] ¢ A
(A\ [K]) U K otherwise
hypothetical player, which is the representative of the players in K.

where A* := { ; [K] actually indicates a single

Recursivity axiom 1 (R1¢): For any capacity v, VS C N,
s>1,Vies,

1(S) = "0 (S \ ) — IV (S \ ).

Recursivity axiom 2 (R2¢): For any capacity v, VS C N,
s>1,
r(8) = 1"7(1) = Y IS\ K),
KCS
K0
These axioms are well explained in [10]: to link value and interaction,
the authors first consider the reduced capacity v[¥], and claim that the value
of [ij] should depend on the values of ¢ when j is absent, and j when i is
absent, as well as their interaction in v. As a positive interaction (profitable
cooperation) implies that the value of [ij] should be greater than the sum
of the above individual values, and on the contrary, a negative interaction
(harmful cooperation) implies that the value of [ij] should be less than the
sum, the following formula is natural

¢ (lig]) = 0"V () + ¢

that can be put also into this form

N\i N\G .

() + I"(ij),

ENOES S0}

Axiom (R2°) is a straightforward generalization, expressing interaction of S
in terms of all successive interactions of subsets, whereas (R1¢) says that the
interaction of the criteria in S is equal to the interaction between the criteria
in S\ 7 in the presence of 4, minus the interaction between the criteria of
S\ i (in the absence of 7).

(i) = I"V'([ij) - 1”

Theorem 1 (Grabisch, Roubens [10]) Under linear axiom, dummy az-
iom, symmetry axiom, efficiency aziom (E°) and ((R1¢) or (R2¢)), for any
capacity v, VS C N, S # 0,

(s)= 3 pin) Asu(T),

TCN\S
. o _(n—s—t)!t!
where pj(n) :=pi(n —s+1) = ~C—

6



Actually, the authors have shown that (R1¢) and (R2¢) are equivalent under
the first axioms [10].

Now we present an axiomatization of Fujimoto, Kojadinovic and Marichal
based on the concept of partnership coalition [5]; we use for this the following
generalized axioms:

Linear axiom (L¢): For any S C N, I(S) is linear on the set
of capacities on N.

Dummy axiom (D¢): For any capacity v and any i € N dummy for v,

1"(i) = v(i),

I"(Sui)=0, VSCN\iS#0D.
This means that whenever i’s contribution to any coalition is a
constant worth, while ¢’s value must be this worth, the interac-
tion of any non-singleton coalition containing it must vanish.

Symmetry axiom (S¢): For any permutation ¢ on N, any
capacity v and any S C N,

1

177 (a(S)) = I7(9).
For any P C N, P is said to be a partnership for v if
VSC P, VI CN\P v(SUT)=v(T).
In other words, as long as the elements of P are not present, the worth of
any coalition outside P is left unchanged.

Reduced-partnership-consistency axiom (RPC¢): For any
capacity v and P C N partnership for v,

Py =1""([P)).

In words, the interaction of a partnership P in a game equals the
value of its “representative player” [P] in the associated reduced
game.

Theorem 2 (Fujimoto, Kojadinovic, Marichal, [5]) Under (L¢), (D),
(5¢), (E°) and (RPC*), for any capacity v, ¥S C N, S # 0,

’(S) =Y pi(n)Asv(T),
TCN\S

As in Theorem 1, I” is again the Shapley interaction index of v.
Let us point out that I is cardinal-probabilistic, that is to say, (pf(n))rcis
is a probability distribution, for any S C N, S # 0 (see [5]).



4 Axiomatizations of the interaction for bi-capa-
cities

In the sequel, v is a bi-capacity. Since criterion ¢ has two possible situations
(either being in the positive part or in the negative part of the bi-coalition),
the effects of which being not necessarily symmetric on v, we should define a
value ®; j representing the contribution of ¢ “joining the positive part” and
a value @y ; representing the contribution of i “leaving the negative part”.

Therefore, a value maps every bi-capacity to a couple of real valued
vectors. And as an interaction index for capacities is defined for non-empty
coalitions, here an interaction indexr maps every bi-capacity to an allocation
over Q(N)\ {(0,0)}.

Labreuche and Grabisch have already axiomatized a Shapley value for
bi-capacities [13], which is done by introducing axioms similar to the original
ones of Shapley that we recalled above:

Linearity (L): For any i € N, ®; 3 and ®p, are linear on the set
of bi-capacities on N.

i € N is said to be left-null (resp. right-null) for v if V(K, L) € Q(N \ 1),
v(K U4, L) (resp. v(K,LU1)) =v(K,L).

Left-null axiom (LN): For any bi-capacity v and any ¢ € N
left-null for v,

Right-null axiom (RN): For any bi-capacity v and any i € N
right-null for v,

v

@,7: — 0.

The interpretation of (LN) and (RN) is clear: if joining i to the positive
(resp. negative) part of every bi-coalition of Q(N \ i) has no effect, the
“left-value” @Y, (resp. the “right-value” @) must be null.

Invariance axiom (I): For any two bi-capacities v, w, and any
i € N such that V(K,L) € Q(N \ 1)

v(KUi,L)=w(K,L),
{ v(K,L) =w(K,LUji),

then ‘DZ@ = ‘1)5),1"



This axiom which, has no equivalent in the case of capacities, says that when
a game w behaves symmetrically with v, then the Shapley values are the
same.

Symmetry axiom (S): For any permutation o on N, any bi-
capacity v and any i € N,

voo T

o(0), ) = P ip and @577 cr() =@

Efficiency axiom (E): For any bi-capacity v,

Z< to T 95:) = v(N,0) —v(0,N).

1EN

Sticking to the interpretation of the classical case, compared to
the situation where all criteria would have been in the negative
part, the gain is v(NV,0) — v(0, N), and this amount is to be
shared among criteria (“left” and “right” contributions).

Theorem 3 (Labreuche, Grabisch [13]) Under (L), (LN), (RN), (1),
(S) and (E), for any bi-capacity v, Vi € N,

Yo= D prm)(SUL N\ (SUi)—v(S, N\ (SUi)),
SCN\i

b= > pa(n)[v(S, N\ (SU)) —v(S,N\S).

SCN\i

Now, since Grabisch and Labreuche have also defined an interaction
index IV over Q(N) for bi-capacities [9], it is necessary to give satisfactory
properties to characterize it.

In the first place, as the interaction index for capacities can be obtained
from the Shapley value by a recursion formula, we give here a similar ap-
proach to build I% ST from @7, Zf“@ and ®j I&j ;- Practically, Ig ST
denotes the interaction index When S is added to the positive part, and T is
withdrawn from the negative part (i.e., the elements of T" become neutral).

For any non-empty subset K, the restricted bi-capacity v¥ is the re-
striction of v to Q(K). Besides, vf\z and vV
bi-capacities defined by

are particular restricted

vV (A, B) == v(A Ui, B) — v(i,0)
v™V(A4, B) := v(A, BUi) — v(0,4),



for any (A, B) € Q(N \ i). We respectively call vf\z and v\ the restric-
tions of v in positive and megative presence of i. Note that the subtractions
of v(i,0) and v((),7) are necessary to constraint the nullity in (,?). The
following axiom generalizes (R1¢).

Recursivity axiom (R): For any bi-capacity v, ¥(S,T) € Q(N),

s+1t>2
. UN\i N\1i .
VieS, Igr= ISQ,T — Ig\i,T’ ifs>1,
; N\i
VieT, I§r=1I5p;—lgp, ift>1

(R) can be explained like (R1¢) in Section 3. The first equality
says that the interaction of (S,T') is equal to the interaction of
(S'\ 4, T) with the restriction of v in the positive presence of i,
minus the interaction of (S\i, T') in v restricted to N\i. Similarly,
the interaction IV(S,T) is given in terms of the interactions of
(S, T\ i) of the restriction of v in negative presence of i.

Theorem 4 Under (L), (LN), (RN), (1), (S), (E) and (R), for any bi-
capacity v, for any bi-coalition (S,T), (S,T) # (0,0),

I = Z P (n) Agrv(K, N\ (K US)). (2)
KCN\(SuT)

Proof: By Theorem 3, I}y and Iy, write for all i € N:

= 3 s U N (S ) — oS, N\ (S U]

SCN\i nl
v (n—s—1)s! )
L= Y (SN \(SUQ) ~ (S, N\ 9.
SCN\i

We show the result by induction on m = s + t.
e For m =1, it is immediate.

e Assume that (2) is shown for m € {1,...,n —1}. Let (S,T) € Q(N)

10



and s+t=m+1. If s>1and ¢ € S then

v WV N\
IS,T = ISJ\r@T - IS\i,T
- 5 (n=1) = (s—1) =t — k)l K!
(=) —(—D—t+1)

KC(N\)\((S\)UT) '
Agyir[vd ' — o™V (K (N i)\ (K U (S )\ )
B (n—s—t—k) k!
Z (n—s—t+1)!
Agvirlv(-Ui,-) —v(i,0) —v+v(i, 0)](K,N \ (KUS))
_ Z (n—s—t—k) k!

(n—s—t+1)!

KCN\(SUT)

KCN\(SUT)
Ag\irAigv(K, N\ (KU S9)).

Ift>1and i€ T then

v vN\i vf\i
Isp = Isp—Igp
B Z (n=1)—s—(t—1)—k)k!
B (n=1)—s—(t—1)+1)!

KC(N\)\((SU(T\i)) ‘
Ag o™ — oMK, (N )\ (KU S))
B (n—s—t—Fk)k!
B Z n—s—t+1)!
AS,T\Z.[@ —v(@,3) —v(-,-Ui)+v(0,9)](K,N\ (KUSU1))
_ Z (n—s—t—Fk)k!

(n—s—t+1)!

KCN\(SUT)

KCN\(SUT)
Agsilg,v(K, N\ (KUS)).

Since operators Ag\; 7A; g and Agp\;Ag; are by definition Ag 7, the
result is shown for s +¢t =m + 1.

Let us remark that a such result has also been derived from a general-
ization of (R2¢) (see [9]).

11



In the second place, one can take inspiration from the Fujimoto, Ko-
jadinovic and Marichal’s work [5] in working out an equivalent axiom of the
above (RPC) axiom for capacities. Let us start by defining the concepts of
partnership and reduced bi-capacity.

For any P C N, P is said a partnership for v if

Y(S,T) € Q(N\ P), VP, P_C P suchthat P, NP =0,
W(SUP,,TUP.)=uv(S,T).

The meaning is the same as for capacities, that is to say, if all elements of
P are not joined together then they have a null effect on the worth of v.

For any non-empty subset K, the reduced bi-capacity v is the bi-
capacity defined on Nig) := (N \ K) U{[K]} by

U[K](S, T) :=v(S*,T%),

Aif [K] ¢ A

(A\[K]) UK else and [K] is still comparable to a single
else

where A* := {
macro player.

Reduced-partnership-consistency axiom (RPC): For any
bi-capacity v and any partnership P C N for v,
by = It .

Like (RPC*) for capacities (Section 3), the interpretation is quite
clear: when we measure the interaction among the criteria of a
partnership, it is as if we were measuring the value of a hy-
pothetical player. Axiom (RPC) then simply states that the
interaction of a bi-coalition splitted into a partnership P as the
positive part and an empty negative part should be regarded as
the left-value of the reduced partnership [P] in the corresponding
reduced game.

A first remark is that one could replace this axiom with its symmetric,
that is, Ié’y p= 5’[}2], when P is still a partnership for v, one or the other
being sufficient. On the other hand, from this axiom and the above ones
(N), (LN), (RN), (I), (S) and (E), it is impossible to compute every Ig .
whenever T # (). Consequently, we do it by generalizing these axioms: 7

Generalized linearity (GL): For any (S,T) € Q(N), Isr is
linear on the set of bi-capacities on V.

12



Generalized left-null axiom (GLN): For any bi-capacity v
and any ¢ € N left-null for v,

IE'UZ',T =0, V(Sa T) € Q(N \ Z)

Generalized right-null axiom (GRN): For any bi-capacity v
and any ¢ € N right-null for v,

Ig,TUi - 07 V(S7 T) € Q(N \ Z)

Generalized invariance axiom (GI): For any two bi-capacities

v,wand any i € N such that V(K, L) € Q(N\i), { ZE? %i’f)w:([?([{(tf;))’

we have

Isuir =I5y, V(S,T) € Q(N \4).

Generalized symmetry axiom (GS): For any permutation o
on N, any bi-capacity v and any (S,7T") € Q(N),

o —1
1508) o) = Is1-

Proposition 1 Under (GL), (GLN), (GRN), (GI) and (GS), for any bi-
capacity v, and any (S,T) € Q(N)\ {(0,0)}, I§ 1 is given by

I§p = Z Py (n) Asro(K, LUT), (3)
(K,L)eEQ(N\(SUT))

where (P}i,z(n))(K,L)eQ(N\U): U:=S5UT, is a probability distribution.

Proof: We straightforwardly derive from (GL) that for any bi-capacity v
v S,T
Lr= Y. pR)v(K,L) ¥(S8,T)€QN),
(K,L)EQ(N)

(S,T)

where the P ® L)’s are real numbers.

1. For all i € N and all (S,T) € Q(N \ 7),
v SUi, , SUi,T SUi,T :
oir= ) [pgKUui,?) U(KUZaL)"‘pEKL,JL) Du(K, L)+pEKL,JLUi)) v(K, LUZ)]'
(K,L)EQ(N\i)

13



Then if 7 is left-null:

v SUI,T SUGLT SUILT .
o= > [l o) ol 1+l o, 1)
(K,L)EQ(N\1)
pSUT) _(SUiT)
From (GLN), I§,,; 7 vanishes for all v, which leads to equalities { gg(uf)T) » (KUi,L)
(K,LUi) —

SuiT . (SUi,T

Let P = pEKUi’L)).

. Similarly, if ¢ is right-null, we have

v (S,TUi) . (S,TUi)  (S,TUi)
IS,TUZ' - Z |:p(KUi,L) U(KUZvL)+<p(K7L) er(K,LUi)) U(Ka L)}v
(K,L)EQ(N\i)
p(S’T,Ui) -0
which implies from (GRN): { (K(Léf’TL&Z) _(STU) . STUi >
“Pk,Lui) T PkL)y T PK.L

Vi e N,Y(S,T) € Q(N \ i),V(K,L) € Q(N \ i).

. Letv w two bi-capacities, and ¢ € N; thus

ur= > vy KU, L)—v(K, L),
(K,L)EQ(N\1)

roi= > (wK, L) —w(K,LUi)).
(K,L)EQ(N\i)

v(KUi,L)=w(K,L)
v(K,L) =w(K,LU1),
the second equality above writes

If we assume that { V(K,L) € Q(N \ i) then

Igrui= Y. R (K Ui, L) — (K, L)).
(K,L)EQ(N\%)

since I§ ; 7 = I§p,; for all v, by (GI), we have p}g{Uz’T = p}gf;w, V(K,L) €
Q(N \ 7). Note that we get

SuUi, T
ur= Y, prr Aigo(K, L),
(K,L)EQ(N\i)
S, TUi N v STUi _ SULT
ISy = Z QDK’LUZ Ap,w(K, L U1i) with pK7LUz = pKLjJE .
(K,L)EQ(N\i)
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By applying (GI) for another criterion j # i de N, for all (S,T) €
Q(N \ ij), we have

SUijT
Ig‘uij,T = Z pKL,Jg Ai,(/JAj,@U(K, L),
(K, L)eQ(N\ij)
SUi, TUj .
Ig‘ui,TUj = Z PK,E ]Ai,(Z)A@,jv(KvLU])y
(K,L)eQ(N\ij)
S,TUij ..
I i = Z pK,LU” A iAg (K, LUij),
(K,L)EQ(N\ijf)

where p}q(’?;wj = pf(%’TUj = pf(%j’T, V(K,L) € Q(N \ ij). Thus, by
successively applying (GI), we deduce that (S,7) € Q(N)\ {(0,0)}
and (K,L) € Q(N\ (SUT)), p}q{i only depend on SUT and (K, L).

Let U := SUT and p[U(VL = p%wL We have

I = Z PRL Asv(K,LUT).
(K,L)EQ(N\(SUT))

oo~1

4. Finally, let o0 be any permutation of N. From (GS), we get I8 o) =
I§ p for all (S,T) of Q(N)\ {(0,0)}. Besides,

voo 1 o(SuUT _
a(9),0(T) = Z pK(,LU )AU(S),J(T)UOU Y(K,LUT)
(K,L)EQ(N\o(SUT)) A ro(o—L(Byo-L(LUT))
_ o(SUT)
= > e Asru(K, LUT),
(K,L)eQ(N\(SUT)
a(S .
Thus pUEKL)J?(L) = pfé{, V(K,L) € Q(N\(SUT)), that is to say, p%-’L
depend only on the cardinals of U, K, L. Let pj; := prgLv then (3) is
shown.
|

Under this form, the mapping [ is said to be cardinal-probabilistic, as a
generalization of cardinal-probabilistic indices defined for capacities.
Finally, we have the following result:
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Theorem 5 Under (GL), (GLN), (GRN), (GI), (GS) and (E), axioms (R)
and (RPC) are equivalent, thus for any bi-capacity v, for any bi-coalition

<S7 T)7 (S7 T) % (97 ®)7

ILr= Y pn)Asrvo(K, N\ (KUS)).
KCN\(SUT)

Proof: Note that (GL), (GLN), (GRN), (GI) and (GS) respectively imply
(L), (LN), (RN), (I) and (S). Thus by Theorem 2, it is sufficient to prove
that the formula holds with the first axioms and (RPC).

1. Clearly, for all i € N,

= > w[U(SUZ‘,N\(SUZ‘))—U(S,N\(sw))],

n!
SCN\i

(4)
=3 (n—s—1)ls! [0(S, N\ (SUi)) —v(S,N\ S)].

n!
SCN\i

2. Let us compute Ig‘(Z)’ s> 2.
By proposition 1, there are some real numbers pj ,(n), k+1 < n —s

such that
Igp = > pia(n) Aggu(K, L)
(K,L)eQ(N\S)
= Y g (EUS L+ Y (-1 u(K U S, L)),
(K,L)EQ(N\S) Scs

from the explicit expression (1) of Agrv. Now, let S be a partnership,
then for all 8" C S, v(KUS’, L) = v(K,L). Also, since

S'cS S'CS
° S s—s'
- Z <s’> (—1)*% —1
s'=0

=(1-1)°-1

=1,
then Igy= Y pi(n) (WK US,L)—v(K,L). (5

(K,L)EQ(N\S)
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Moreover, by (RPC) and (4) with [S] = 4, we have also

v vlS]
Isy = Iigp

(n—s+1)!

KC(N\SU[SP\[S]
Apg) ool (K, (N \ S U[S]) \ (K U[S]))
B Z (n—s—k)k!
- — |
KEm\s (n—s+1)!
(v(KUS, N\ (KUS))—v(K,N\ (KUS)))(6)
Let U := S. By identifying coefficients of (5) in (6) (formulae are

true for all v), we get Vu € {1,...,n}, Vk € {0,...,n—u}, VI €
{0...,n—u—k}

e For the terms of (5) that arise in (6): let K C N\ U and L =
N\ (UUK). Note that k+1=n — u.

P%,l(n) = p}é,n—u—k(n)
_(n—u—k)EK!
 (n—u+1)!
Note that these coefficients are identical to those given in Theo-
rem 1, i.e., p},(n) = pi(n).
e For all other coefficients, i.e., if K+ 1 < n — u, then

pii(n) = 0.
This ends the proof in this case.

. The computation of the Ig,’s with s +¢ > 2, ¢t > 1 is already given

above. Indeed, all the p;t"(n)’s of (3) are given with s + ¢ = u.

. Finally, for all uw € {1,...,n},

S o= Y )

(K,L)EQ(N\U) KCN\U
=1

Y

since the Shapley interaction index for capacities is cardinal-probabilistic
(see Section 3, p. 7). Thus [ for bi-capacities is also cardinal-probabilistic.
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It is noteworthy that Kojadinovic has also proposed an alternative inter-

action index [12] for bi-capacities in the context of aggregation by the bipolar
Choquet integral, however his solution is not completely axiomatized.

Conclusion

Axiomatic characterizations of the interaction index of bi-capacities have
been proposed. The presented description is based on generalizations of
the recursivity axiom and the reduced-partnership-consinstency axiom. Ac-
cording to the choice of one or the other, more or less powerful linearity,
invariance and symmetry are required.
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