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A generalized fuzzy Shapley function for fuzzy games is proposed. First, a game with fuzzy characteristic function is introduced.
Based on Hukuhara difference, the fuzzy Hukuhara-Shapley function is proposed as a solution concept to this class of fuzzy games.
Some of its properties are shown. An equivalent axiomatic characterization of the fuzzy Hukuhara-Shapley function is given.
Furthermore, a generalized fuzzy Shapley function for games with fuzzy coalition and fuzzy characteristic function is developed. It
is shown that the simplified expression of the generalized fuzzy Shapley function can be regarded as the generalization of the fuzzy
Shapley function defined for some particular games with fuzzy coalition and fuzzy characteristic function.

1. Introduction

The Shapley value [1] is a well-known solution concept in
cooperative game theory, which has been investigated by
a number of researchers. Most of them treat games with
crisp coalitions. However, there are some situations where
some agents do not fully participate in a coalition, but to
a certain extent. In a class of production games, partial
participation in a coalition means offering a part of resources,
while full participation means offering all of resources. A
coalition including some players who participate partially can
be treated as a so-called fuzzy coalition, introduced by Aubin
[2, 3]. It shows to what extent a player transfers his/her repre-
sentability [4] and is also called a rate of participation. Thus it
can describe different participation levels of different players
in different game situations, varying from noncooperation to
full cooperation.

After the pioneering work by Aubin [3], the Shapley
function for games with fuzzy coalition has received more
and more attentions. Butnariu [5] gave the expression of
the Shapley function on a limited class of fuzzy games
with proportional values form. However, most games with
proportional values are neither monotone nondecreasing nor
continuous with regard to rates of players’ participation. In
order to overcome this limitation, Tsurumi et al. [6] defined
a new Shapley value on a new class of fuzzy games with
Choquet integral form. This class of fuzzy games is both

monotone nondecreasing and continuous with regard to rates
of players’ participation. Branzei et al. [7] also introduced
a concept of Shapley value for games with fuzzy coalition,
which was defined by the associated crisp game correspond-
ing to fuzzy game. Butnariu and Kroupa [8] extend this kind
of fuzzy games with proportional values to fuzzy games with
weighted function, and the corresponding Shapley function
was given. Li and Zhang [9] proposed a simplified expression
of the Shapley function for games with fuzzy coalition,
which can be regarded as the generalization of Shapley
functions defined in some particular games with fuzzy
coalition.

On the other hand, by using cooperative game theory,
Owen considered linear production programming problems
in which multiple decision-makers pool resources to pro-
duce some goods [10]. An objective function of the linear
production programming problem was represented as total
revenue from selling some kinds of goods, and the problem
was formulated as a linear programming problem in which,
subject to the resource constraints, the revenue is maximized.
In many decision-making situations, imprecision and uncer-
tainty are often present due to (a) incomplete information,
(b) conflicting evidence, (c) ambiguous information, and (d)
subjective information. It can be seen that the possible values
of parameters of this kind of production games model are
often only imprecisely or ambiguously known to decision-
makers. With this observation in mind, it would be certainly
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more appropriate to interpret the decision-makers’ under-
standing of the parameters as fuzzy numerical data which can
be represented by means of fuzzy sets of the real line known
as fuzzy numbers. It reflects the decision-makers’ ambiguous
or fuzzy understanding of the nature of the parameters in the
problem-formulation process [11]. The resulting production
games problem involving fuzzy parameters would be viewed
as a more realistic version than the conventional one [12, 13].

From fuzzy mathematical programming perspective,
Nishizaki and Sakawa [11] investigated cooperative game
problems with fuzzy characteristic functions. Mares [14,
15] and Mares and Vlach [16] were also concerned with
the uncertainty in the value of the characteristic function
associated with a game, where the characteristic function
was expressed by fuzzy number. At the same time, they
discussed the fuzzy Shapley values of this kind of fuzzy game.
Borkotokey [17] considered a cooperative game with fuzzy
coalitions and fuzzy characteristic function simultaneously.
A Shapley function in the fuzzy sense was proposed as a
solution concept to this class of fuzzy games. Yu and Zhang
[18] studied a class of particular games with fuzzy coalitions
and a fuzzy characteristic function with Choquet integral
form and gave the explicit form of the Shapley value for
this class of fuzzy games. However, as Li and Zhang [9]
pointed out, there were other many approaches to extend
cooperative games to fuzzy games besides Choquet integral
method [6] and proportional values method [5]. Which one
is more natural? The specific game situation is needed to be
considered, because each fuzzy game may only be suitable
for a certain case. Therefore, as a kind of special fuzzy game
with Choquet integral form, the fuzzy Shapley function of
the fuzzy game was only suitable for a certain case. In order
to improve this limit, in this paper, we pay more attentions
to generalized fuzzy game with fuzzy coalitions and fuzzy
characteristic function, and a generalized expression of the
fuzzy Shapley function is proposed for the generalized fuzzy

game.
In order to do this, this paper is organized as follows.

In Section 2, we briefly review some concepts of interval
numbers and fuzzy numbers and introduce the Hukuhara dif-
ference on interval numbers and fuzzy numbers. In Section 3,
a game with fuzzy characteristic functions is introduced, and
its fuzzy Hukuhara-Shapley function is proposed, and some
of its properties are investigated. Furthermore, an applicable
example is given. In Section 4, we investigate a new class of
games with fuzzy coalitions and fuzzy characteristic function
and give a simplified expression of the generalized fuzzy
Shapley function for the new fuzzy games. It is shown that
it can be regarded as a generalization of the fuzzy Shapley
function defined in the proposed fuzzy games with some
particular games with fuzzy coalition and fuzzy characteristic
function. Finally, in Section 5, we summarize the main
conclusions of the paper.

2. Preliminaries

In this section, we start by providing a summary of some
concepts of interval numbers and fuzzy numbers, which will
be used throughout the paper.
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2.1. Interval Numbers. Let R be (—00, 00), that is, the set of
all real numbers. Given x~, x* € R and x~ < x*, the closed
interval [x~, x*] defines an interval number X = [x,x'] =
{x e R| x~ < x < x"}.Obviously, when x~ = x", the interval
number x reduces to a real number x~ or x*. We say that a
real number x is a member of an interval number X, written
asx € x,if x~ < x < x". Let us denote by [R the class of all
closed and bounded intervals in R. Throughout this paper,
when we say that x is a closed interval, we implicitly mean
that x is also bounded in R.

In the following, we will briefly review the order relation
and basic operation of interval numbers [19].

Definition 1. For any interval number X and , X = [x~,x"],
y=[y,y]elR.
Consider the following:

Mxcyiffx >y, x" <y",
Q) x<yiffx” <y, x" <y,
B)x=yiffx =y, x"=y".

Definition 2. For any interval numbers X = [x7,x"], ¥ =
[y, y*] € IR, the arithmetic operations on interval numbers
are defined as follows:

Mx+y=[x+y,x" +y],

@Qx-y=[x -y x" -yl

B)xxy = [min(x"y,x y",x"y,x"y"), max(x"y",
xyhatyn ),

(4) a(X + ) = aX + a7

It is known that scalar multiplication is a special case
of interval numbers multiplication operation. Scalar multi-
plication can be expressed by ax = [ax ,ax'], if « > 0;
ax = [ax",ax],ifa < 0.

In general, according to Definition 2, for X, 7,z € IR,
X +y = z does not mean that x = z — . For example,
[1,3] = [1,3] = [-2,2] # O (unless X = {x} is a singleton).
To overcome this situation, next we introduce H-difference of
interval numbers, called Hukuhara difference [20-22], which
is denoted by — in this paper. Let X = [x,x"] and y =
[y, y"] be two closed intervals in R. For a closed interval
z = [z7,z"] such that X = ¥ + Z, Z is called the Hukuhara
difference. Since X =y + Z, it is easy to see that x™ = y~ + 2z~
and x* = y* + z%; thatis,z” = x -y andz" = x" — y".
Therefore, the closed interval Z exists if x” =y~ < x" - y".In
thiscase,z = [x =y ,x"—y"]and wealsodenotez = X —; ¥.
When we say that the Hukuhara difference z = X —; y exists,
we implicitly mean that x” — y~ < x" — y*. An important
property of — is that X —; X = 0, and if X — y exists, H-
difference is unique [22]. For any positive number o > 0,
a(xXx -y y) =ax—gay. Ingeneral x -y # X — y.

Definition 3. Foranyi = 1,2,..., leta; = [a;,a;] € IR and

define
Zeﬁai = Zai_H Z (-a). )

;20 3,20

It is easy to prove the following conclusions.
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Proposition 4. (i) Let N = {1,2,...
N, = @, and N, UN, = N; then

Z °a; = Z ®a, + Z ®a;. @)

ieN i€N; i€EN,

n} @ = [a;, a1, Ny n

(ii) Leta=[a",a"] 2 0, for any A, € R; then

ZQ(ME) = (Z /\i>a- 3)

2.2. Fuzzy Numbers. A general fuzzy set over a given set
(or space) X of elements (the universe) is usually defined
by its membership functionm : X — T < [0,1] and a
fuzzy (sub)set u of X is uniquely characterized by the pairs
(x,m,(x)) for each x € X; the value m,(x) € [0,1] is
the membership grade of x to the fuzzy set u and m,, is the
membership function of a fuzzy set u over X [23, 24] for the
origins of fuzzy set theory. The support of u is the (crisp)
subset of points of X at which the membership grade m,,(x)
is positive: supp(u) = {x | x € X,m,(x) > 0}. For A € [0,1],
the A-level-cut of u (or simply the A-cut) is defined by [u]; =
{x | xeXmyx)>2Atandfor A = 0 (or A — +0) by the
closure of the support[u], = cl{x | x € X,m,(x) > 0}, where
cl denotes the closure of sets.

The following properties characterize the normal, convex,
and upper semicontinuous fuzzy sets (in terms of the level-
cuts):

(B1) [u], is the spaces of nonempty compact and compact
convex sets of R” for all A € [0, 1];

(B2) [u]) € [ulg for A > f3;

(B3) [u], = ﬂgil [u],\k for all increasing sequences A, T A
converging to A.

Furthermore, any family {U; | A € [0, 1]} satistying
conditions (B1)-(B3) represents the level-cuts of a fuzzy set
u having [u], = U,.

To quantify fuzzy concepts, we use the following fuzzy
numbers [25].

Definition 5. A fuzzy number, denoted by 4, is a fuzzy subset
of R with membership function m; : R — [0, 1] satisfying
the following conditions.

(i) There exists at least one number g, € R such that
mz(ay) = 1;
(ii) my(x) is nondecreasing on (—00, g,] and nonincreas-
ing on [a,, +00);
(iii) mz(a,) is upper semicontinuous; that is, lim
mg(x) = myz(x,) if x4 < a, and

X > X+
xlirf}n_ma (x) = mg (x) if xq > ap; (4)

(iv) Supp(a) is compact, where Supp(d) = {x € R |
mg(x) > 0}.

An important type of fuzzy numbers in common use
is the trapezoidal fuzzy number [21] whose membership
function has the form

(1, if x € [a,a.],
X —aq 3
—— lf X € [al, ab) 5
@ — 9
mz(x)=1 x-a, (5)
—r, ifxe(a,a,],
a.—a,
0, otherwise,
where a,ay,a.,a, € R withag < a < a < a

and the trapezoidal fuzzy number g is simply denoted by
(a;, ay, a,, a,). Itis called nonnegative if ; > 0. The trapezoidal
fuzzy number degenerates to be a triangular fuzzy number
when a, = a_, while it becomes an interval number (i.e.,
a rectangular fuzzy) when a; = a, and a, = g,. Any crisp
real number a can be regarded as a special trapezoidal fuzzy
number with g; = g, = a. = a, = a. In this paper, the set of
all fuzzy numbers on R is denoted by FR.

Let any fuzzy number @ € FR have membership function
myg, and the level set (or A-cut) is defined as @; = {x € R |
mgz > A}, A € [0,1]. It follows from the properties of the
membership function of a fuzzy number a that each of its A-
cuts @, is an interval number, denoted by a, = [a;,a; |.

Definition 6 (see [25]). Let @ be a fuzzy number; a =
Uieqo,1) A@) (decomposition theory), where @, = {x € R |
mg > A} = [ay,a;] is the A-cut set of @ for any A € [0, 1]. For
allb € FR,

(iii) @ = biff @, = by;

(iv) if A; < Ay, thenay 2a,,.

Let @b € FR, and let * be a binary operation on R. A-

cuts of the fuzzy number @ * b can be calculated because of
the following:

(ﬁ+E)A =a +by =[a] +by,a; +by],
(a_E)A:aA_T’A:[a,{_b;’aJr_b;]’ (6)

(ma), = ma, = [ma,,may], VmeR, m>0.

Employing the A-cut representation, arithmetic opera-
tions on fuzzy numbers are defined in terms of the well-
established arithmetic operations on interval numbers [25].

Definition 7. Given any pair of fuzzy numbers, @, b € FR, the
basic operations on the A-cuts of @ and b are defined for all
A € [0, 1] by the general formula

A€(0,1]



However, similar to the interval number operations, in
the fuzzy contexts, equation @ = b + € is not equivalent to
¢=a-b=a+(-1)borb = a-¢ = a+(-)c. This has motivated
the introduction of the following Hukuhara difference [22].

Definition 8. Given a,b € FR, if there exists ¢ € FR such
that @ = b + € € FR, then C is called the Hukuhara difference
(H-difference), denoted by a—; b = C.

Clearly, @ — @ = 0; if & — b exists, it is unique. And the
A-cuts of H-difference are (d—y E)A = [a; -by];and
(@ b) = ad—yab, fora € R, « > 0. The H-difference
inverts the addition of fuzzy numbers. But the Hukuhara
difference between two fuzzy numbers does not always exist.
Regarding the existence of the Hukuhara difference, there is
an extensive literature described in the study by Dubois et al.
in [21].

-+
—-b,ay

Proposition 9. Leta,b € FR. The Hukuhara difference a—; b
exists if and only if

a;—b;Sa/}—ngQﬁ b+<aA b;,

(8)

VA Be(0,1], B> A

Definition 10. Let X be a nonempty set; P(X) denotes its
power set. For mapping H

H:[0,1] — P(X), )
oa— H(x). (10)

If, for any «;, «, € [0, 1], we have
o <a, = H(a) 2 H (), (11)

then H is called a nested set of X.

Proposition11. Given a,be R, forany A € [0,1], let H(A) =

@, —u by = lay — by, a; — by |; then H(A) is a nested set.

Proof. For alla € [0, 1], we have
H(a) = [a, — by, a5 —b;] = (@— D) . (12)

If A < &, according to Definition 7, we have

(A-4B), 2(A—B), thatis, HA)2H(a). (13)
Thus for any A € [0, 1], H(A) is a nested set.

This completes the proof of Proposition 11. O
Fori=1,2,...,a; € FR, we define

Z%=Z@m20@) (14)

0 20

According to representation theorem [25] and Proposi-
tion 4, it is easy to obtain the following conclusions.
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Proposition 12. (i) Let N = {1,2,...
@, and N; UN, = N; then

Yoa=) 4+ ) “a. (15)

ieN ieN, ieN,

,nh, a; e FIR, N, NN, =

(ii) Given fuzzy number @ > 0, for A; € R, then
Y (\a) = <ZA> (16)

3. Fuzzy Hukuhara-Shapley Function for
Games with Fuzzy Characteristic Function

3.1 Crisp Cooperative Games and Shapley Value. A finite
transferable utility cooperative game (from now on, simply
a game or cooperative game) is a pair (N,v), where N =
{1,2,...,n} is a finite set of players and v : P(N) — R"
is called characteristic function satistying v(&) = 0. P(N) is
the family of crisp subsets of N;; that is, P(N) is equivalent to
2N We will refer to a subset S of N as a coalition or crisp
coalition and to v(S) as the worth of S, which can be seen as
the amount of utility the coalition obtains when the players
in S work together. The class of all crisp games with player
set N is denoted by G(N). |S| denotes the cardinality of S.
Given a game (N, v) and a coalition S, we write (N, v) for the
subgame obtained by restricting v to subsets of S only (i.e.,
to 2!%). If there is no fear of confusion, a (cooperative) game
(N,v) is replaced by v. For any A,B € N, ANnB = g, if
V(AU B) = v(A) + v(B), then v is called superadditive game.
The set of all superadditive games is denoted by G,(N). For
the sake of simplicity, the bracket is often omitted when a set
is written in this paper. For example, we write ijk instead of
{i, j, k}.

As an important solution concept for crisp cooperative
games, the Shapley value is defined as follows.

Definition 13. The Shapley value ¢;(v) of player i with respect
to a game v € Gy(N) is a weighted average value of the
marginal contribution v(T U i) — v(T') of player i alone in all
combinations, which is defined by

AOEEY (IN| = |T| - D!|T]!

[v(Tui) -
TERV NI

v(D]. 1)

Equation (17) is a unique expression which satisfies three
axiomatic characterizations of Shapley value (see the study by
Shapley [1]).

Proposition 14 (see [1]). For any S,S € N and S + @, if the
S-unanimity game y is denoted by

u¢m={L A5, (18)

0, otherwise,

then, {ug}seov\g is a basis in the linear space Gy(N) of all
games, and, for v, it can be uniquely written as

V= Z cs (v) ug, (19)

Se2N S+
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where

W= Y D"Py@ = Y (),
Be2N,BcS Be2N,BcS
(20)

where s,b denote the cardinality of crisp coalitions S and B,
respectively.

3.2. Cooperative Games with Fuzzy Characteristic Function.
In a crisp cooperative game, characteristic function describes
a cooperative game and associates a crisp coalition S with
the worth v(S), which is interpreted as the payoff that the
coalition S can acquire only through the action of S. The
cooperative crisp game is based on the assumption that all
players and coalitions know the payoft value v before the
cooperation begins.

The traditional cooperative game assumes that all data
of a game are known exactly by players. However, in real
game situations often the players are not able to evaluate
exactly some data of the game due to a lack of informa-
tion or/and imprecision of the available information on
the environment or on the behavior of the other players.
Taking imprecision of information in decision-making prob-
lems into account, this assumption is not realistic because
there are many uncertain factors during negotiation and
coalition formation. In many situations, the players can
have only vague ideas about the real payoff value. There-
fore, it is more suitable to incorporate fuzzy characteris-
tic function, represented by fuzzy numbers, into cooper-
ative games. In this section, the fuzzy Hukuhara-Shapley
function for games with a fuzzy characteristic function is
proposed.

Definition 15. A cooperative game with fuzzy characteristic
function form is an ordered pair (N, V) where ¥ : P(N) —
FR" ={a e R | a > 0} with %(@) = 0.

Fuzzy characteristic function %(S) can be interpreted as
the maximal fuzzy worth or cost savings that the members
of S can obtain when they cooperate. Often we identify the
game (N, ¥) with its fuzzy characteristic function 7. The class
of games with fuzzy characteristic function is denoted by
FG(N). In this paper, we mainly discuss the superadditive
games with fuzzy characteristic function; that is, for any two
crisp coalitions S,T € P(N) such that SNT = @&, for any
A€ (0,1, %,(SUT) = ¥,(S) + ¥,(T). Then, for any crisp
coalitions S,T € P(N), T < Sand any A, 8 € (0, 1] such that
B > A, the superadditive game (N, ¥) also satisfies

v (8) = v (T) < vg (8) = v (T) o
21
< VE(S) = v (T) < v} () - v} (1)

According to Proposition 9 it is easy to see that the
Hukubhara difference %(S) —; %(T) exists for the superadditive
games with fuzzy characteristic function. The set of all super-
additive games with fuzzy characteristic functionis denoted
by FGy(N).

Definition 16. Given v € FGy(N), a carrier of ¥ is any set T' €
N with #(S) = #SNT),¥S C N.

Obviously, players outside any carrier have no influence
on the play since they contribute nothing to any coalition.
Such a player that does not contribute anything to any
coalition is called a null player; that is, for any T € N\ i,
WT ui)=wT).

Let (N, 7),(N,w) € FGy(N); for VS € N define v+ : (v+
w)(S) = ¥(S)+w(S). It is easily seen that (N, V+w) € FG,(N).

Definition 17. Let N = {1,2,...,n}; for any ¥ € FGy(N), a
function @ : FGy(N) — (FR")", where § = (@,,...,®,), is
said to be a fuzzy Hukuhara-Shapley function on FG(N) if
it satisfies the following three axioms.

Axiom A;. If v € FGy(N) and T € N is any carrier of %, then

Y G @ =7v(T). (22)

i€T
Axiom A,.IfV € FGy(N) and  is a permutation of the player
set, thatis, 7 : N — N, then, for anyi € N,

@pi (V) = @; (V) . (23)

Axiom A;. If ¥, € FGy(N), then
¢;v+w)=¢;(¥)+@; (W) VieN. (24)
It is easy to obtain the following conclusion.

Proposition 18. If v € FG,(N), for any @ € FR", then
(N,av) € FGy(N).

Lemmal9. Foranya € FR",a > 0,S € N, S # @, fuzzy
Hukuhara-Shapley value of aug is

0, i¢S
¢; (aus) = é cs. (25)

Proof. 1t is obvious that S is a carrier of aug. Fori € N\ S,
since S and S U i are also carriers of dug, according to Axiom
A, we have

Y @ (aus) = aug (S) = aug (SU i)
jeS
] (26)
= Y @ (@us) = Y5, (@us) + @ (aus).
jeSui jes
So

¢; (aug) = Z‘ﬁj (aus) —HZ@ (aug) = 0. (27)
jes j€S

Fori,j € Sandi # j, let 7 be a permutation of N such
that (i) = j, n(j) = i, m(k) = k, k = N\ {i, j}. First, we prove
that, forany T € N,

dug (nT) = dug (T). (28)



ForT 2 S, 7T 2 nS = S. We have
dug (nT) = @ = aug (T) . (29)
ForT 2 S,ifi ¢ T,then j ¢ nT.If j ¢ T, theni ¢ nT.If
k ¢ Tand k € S\ {i, j}, thenk ¢ nT. SonT C S.
Therefore,
aug (nT) = 0 = aug (T). (30)
According to Axiom A,, we have
¢; (aus) = Pugyy (7 (aus)) = @; (aus) - (31)

According to the above analysis and Axiom A, we obtain
that

> ¢ (aus) = 18| §; (aug) = aug () =a, Vies. (32)

ie$
That is,

_ a :

@; (aug) = ST VieS. (33)
This completes the proof of Lemma 19. O

Lemma 20. Ifv € FG(N), forany S, @ # S € N, thenvis a
linear combination of ug:

V()= ) °&@us(T), VTSN, (34)
ScQ

where Q is a carrier of V. The coefficients & are independent of
Q and are given by

=Y DY ®R = Y EDTT®R), (35

RcS RcS

where s,r denote the cardinality of coalitions S and R, respec-
tively.

Proof. If T € Q, then

> %6 (@) ug (T)
R=e)

= Y Y =1 TF(R) ug (T)

SCQ RCS

= Y Y -1)TF(R) ug (T)

SCQ RCS
T8

+ )T TV (R) ug (T)
T8

_ ZGB Z"ela(_l)s—r»17 (R)

SCQ RcS
T2S
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= ZQ’ ZG’(—l)s_rV (R) (since T € Q)

SCT RCS

DD TR)
ReT RES
LSCT

_ ® -Szzr(_l)s—r <£::

]V(R) (let k=s-r)

1]
®
1
T
—
~—
e
/
~
| bl
-
[ T SN~—
<=1
—
=
N—

=y° 7(R)
R Lk=o
R=T
t—r
N ze [Z(_l)k (t;r>:| (R)
R Lk=0
R#T

= Y R + Y °(1-1)TF(R) =¥ (T).
RcT ReT
R=T R#T

(36)

In general, according to the definition of carrier, we have

V() =F(TNQ =) *&@us(TNQ)

)
S+o
(37)
= ) %G (V) us (T).
)
S+o
This completes the proof of Lemma 20. O

Remark 21. For v € FGy(N) and any A € (0, 1], it is obvious
that crisp games v,,v; € Gy(N). Assume

o)=Y

BeP(N),BT

o)=Y

BeP(N),B<T

(-1 (B),

(38)
(D)7 (B).

According to Proposition 14, it is seen that v and v} can
be uniquely written as

viB)= Y o (v)) ur(B),
TeP(N),T+@
(39)
viB) = Y o (vy) ur(B).
TeP(N),T+>

Obviously, Yrepn 10 (cr(vy) —er(v))) - ur(B) = vy (B) -
v, (B) = 0. According to representation theorem of fuzzy set
[25], it is easy to obtain the same conclusion as Lemma 20.
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Proposition 22. If¥,w and (Vv —y w) € FG,(N), then

?; (V H {5) =@ (V) —u ¢ (). (40)
Proof. LetZ = V— w; then v =
A,, we have

W + Z. According to Axiom

¢ (V) =@ (W) + ¢ (2). (41)

So 32 = @@ -u@@); that is, FE-—yD) =
¢;(V) —y ¢, ().

This completes the proof of Proposition 22. O

From Proposition 18, if (V) > 0, then &(V)ug € FG(N);
otherwise, (—¢g(V))ug € FGy(N).

Lemma 23. IfV € FGy(N), then

o Cs (V)
Z |S| : (42)

i€eSCN

¢; () =

Proof. According to Lemmas 19 and 20 and Axiom A;, we
have

P, (v>=¢i<2“’fs(v>us>

SCN

l

Y G@us—y Y. (-5 @) ug

SCN ScN
&(1)=0 G(7)20

=@ Z GWMus | —ud; Z (=& () us
SCN SCN
&([@)20 & (20
= Z (G (V) ug) - Z ¢ (-6 () us)
SCN SCN
G Gs(7)20
= 2 d@E®us)+ Y 7(E&@us) —u
SCNieS SCNigS
&([20 &([@=0
B Z ¢ (=& (M) us) —q Z ¢ (= (7)) ug)
SCNieS SCNigS
&(@)20 & (20
= z @ (G (V) ug) —y Z @ (=& (7)) ug)
SCNieS SCNieS
&(20 cs(M)20
_ y 80y G0
= H
schges 1S sciges IS
&([@20 %20
_ 350
sov IS
ies
(43)
This completes the proof of Lemma 23. O

Theorem 24. Given v € FG,(N), there exists a unique fuzzy
Hukuhara-Shapley function §(V), satisfying Axioms A,-A;,
with element

am= Y " pruy @),
RCN\i : (44)

i=1,2,...,n

where r, n denote the cardinality of crisp coalitions R and N,
respectively.

Proof. According to Lemmas 23 and 19, we have

~ e () oo (1) V(R)
¢ () = e = EE—
ieszg:N N ieSZQ:N zgs S
_1 S—r
REN \ RESCN S
RUICS
® o (177 |
ye( y )
REN \ RESEN s
ieR RUICS
_1 S=r
N Ze Z e (=1) 5(R)
REN  \ RESeN S
igR RUICS
(45)
1 (r+1)
D D (D 7(RU)
REN  \ RSN S
i¢R RUICS
_1 S—=r
. Ze Z e (=1) 7(R)
REN  \ RESeN $
i¢R RUICS
1S (r+1) -1
:Z@(Z( ) (& ))V(RUI)
Rgllz\l s=r+1 S
n S—1 [ n—r—
(_1) (n7r71 ) )
) s—r—1 ~
+ VAR =2 WA F15 0
Since
i (-1 (n -r- 1) _rin—r-1!
s=r+1 $ s-r-1 n! ’
(46)

_r!(n—r— 1)!

s n!

>



Therefore,

. o (n—r—-1)"_ .
¢;(¥) = R;\] TV(RU:)
igR

i (n—r—1)
+Z“’—r(” 'r )5 (R)
REN n.

i¢R

n—r—1)!

-y 2T Dl Ry -y,
n!

RSN

i¢R

Ln—r—1)!
xz—r(”'r )5 (R)
REN n.

i¢R

rtn—r—-1)! >0>

(since
n!

=y Hezr= g Rui) -, 5 (®)].

RSN\i n!
(47)

From Lemma 20, it is known that & (V) is well defined
by S and ¥. Thus according to Lemma 23, ¢;(V) is well
defined by 7, N, and i; that is, @;(V) is well defined by ¥
and N.

In the following, we prove that the function defined by
(44) satisfies Axioms A;-A; in Definition 17.

According to Lemmas 19 and 20, it is easy to verify that
@;(V) satisfies Axioms A, and A,.

Letv,w € FGy(N) and v + w € FGy(N); then

¢; (v + w)

_y W[(mmmw)—}[(mmwﬂ

RER\

- RZN\.W [F(RU) + @ (RU))—g
x (7(R) + @ (R))]

i R%W [(F(RUD)— 7 (R)
+(@W(RUi)—y HT (R))]

) RCN\.W [F(RU) 7 (R)]

- f'(”‘—'r‘l)' [(@RUi) -4 T (R))]

REN\i n:

=¢; (V) + ¢ ().
(48)
These complete the proof of Proposition 14. O
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Remark 25. Given v € FGy(N), from Theorem 24, for any
A € (0,1] and ¥,, there exists a unique interval Hukuhara-
Shapley function @(7,) with element

)= Y T RUD - (R,
REN\i : (49)

i=1,2,....

For the interval Hukuhara-Shapley function ¢(¥,), A €
(0, 1], and it has the following properties.

Proposition 26. (i) For any pair (A, A,) satisfying 0 < A, <
Ay <1, 9,9, ) 29,(7).
(ii) For any A € (0,1], [ ycx+ @;(V)) = 9,(Vy+).

Proof. (i) According to (49), it is easy to prove the conclusion.
(ii) Let yg = r!(n—r—1)!/n!; from (49), forany A* € (0, 1],
we have

ﬂ 9 (M) = ﬂ Z Yr [72 (RUD) = 7 (R)]

A<A® A<A* REN\i

=N [ > yr[vi RUD) =) (R)],

A<A* LReN\i

Y yrlvi (RUD) - v} (R)]

RSN\

= A REM

[Ahm* > velvi RU) -7 (R)],

(50)
lim_ Z Yrl[vi (RUD) = vy (R)]]
A=A R

[ > e[V RUD-v; (B,

RCN\i

Y Vi (RUD) - vy (R)]
RCN\i

Yy [T RUD) -7y (R)]

RCN\i

=9 (7r-).
These complete the proof of Proposition 26. O

Call players i and j symmetric in the game (N, V) if (S U
i) = ¥(SU j) for every coalition S € N\ {j, j}. Call a player i in
a game (N, V) a dummy (player) if ¥(S U i) —4 %(S) = ¥(i) for
allSc N\ {i}.

According to Theorem 24, it is easy to obtain the following
conclusion.

Corollary 27. Given v € FGy(N), if i and j are symmetric
in game (N, V), then §;(v) = ¢;(¥v). If i is a dummy in game
(N, V), then ¢;(¥) = V(i). If i is a null player in game (N, V),
then ;(¥) = 0.
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Symmetric players have the same contribution to any
coalition, and therefore it seems reasonable that they should
obtain the same payoft according to the value. A dummy
player only contributes his/her own worth to every coalition,
and that is what he/she should be paid. A null player does
not contribute anything to any coalition; in particular also
7(i) = 0. So it seems reasonable that such a player obtains
zero according to the value.

Corollary 28. GivenV € FGy(N), for alli € N,
¢ (V) 27(). (51)

Proof. LetQbeacarrierofv.Ifi € Nandi ¢ Q, then ¥(RUi) =
V(R).

From %(R U i) > %(R) + ¥(i), we have ¥(i) = 0.

From Corollary 27, we have ¢;(V) = 0, so @;(¥) = ¥(i).

Ifi € Nandi € Q, since (R U i) = ¥(R) + (i), we have
HRU1) - H(R) > 7).

Hence, according to (44), we easily have @;(¥) > ¥(i).

The proof is completed. O

According to Theorem 24, it is easy to obtain the following
conclusions, too.

Corollary 29. Define a function & : FGy(N) — (FR™)" by
rl(w—-r-1)!

FHW)= ) -

RCW\i

[F(RUI) -z 7(R)],

ifieWw, 52

VW) =0, ifig¢gW.

Then the function ¢ is the unique fuzzy Shapley function
on FGy(W).

Corollary 30. Forany two¥,w € FGy(N), if v(SUi) —y %(S) <
wW(SUi) —y w(S) for any S € P(N), then, for anyi € N,

¢: (V) < ¢; (). (53)

According to the above analysis, we can use another
equivalent axiomatic system to define the fuzzy Hukuhara-
Shapley function on FG,(N).

Theorem 31. Given v € FGy(N), let / : FGy(N) — (FR")"
be a value. Then  satisfies the following three axioms, if and
only if y(V) is the fuzzy Hukuhara-Shapley function ¢(¥).

Axiom F,. If v € FGy(N), then

Y7 @) =7(N). (54)

iEN

Axiom F,. If players i and j are symmetricin the game (N, V),
then

70 =7,. (55)

Axiom F;. For any two v, € FGy(N), if ¥(S U i) -z ¥(S) <
W(SUi)—y W(S) for any S € P(N), then, for Vi € N,

v (V) < g (). (56)

Proof. Obviously, ¢(V) satisfies the three axioms. Conversely,
suppose y(¥) satisfies the three axioms.

(i) Let Z € FGy(N) that is identically zero. In this fuzzy
game, all players are symmetric, so Axiom F, and
Axiom F, together imply ¢(Z) = 0.

(ii) Let i be a null player in ¥ € FGy(N). Then the
condition in Axiom F; applies to Z and ¥ with
all inequalities being equalities. So Axiom F; yields

7, > 7,(2) and 7,(Z) > ,(9). Hence, by (i), 7,(¥) =
0.

(iii) Let S € N \ @ and & € FR. According to Lemma 20,
we have

V; (Gug) =0 for everyi € N\ S,

B & (57)
¥ (Gug) = i for everyi € S.
Hence, y(cug) = ES|S|71€S, where &% = (51,825 +>$,)

satistying s; = 1 wheni € Sands; = 0wheni € N\S.

(iv) According to Lemma 23 we have

7= ) Gus (58)

SeP(N)\@

The proof of (V) = @(¥) is completed by induction on the
number a(V) of terms in ¥ = Y ¢ pny\ o Gsths With & # 0.

From (i), y(¥) = ¢(¥) = 0if a(¥) = 0 and, from (iii),
() = @) if a(¥) = 1 because of (Goug) = &S| "e”.
Suppose y(w) = @(w) for all W € FGy(N) with (@) < k,
where k > 2. Let vV € FGy(N) with «(¥) = k. Then there
exist coalitions S;,S,, ..., S, and fuzzy numbers ¢;,5, ...,
unequal to zero, such that v = ZI;=1 Gug . Let D = ﬂ’:;l S,.

Fori € N\D,define@ = ¥ s G, fis,- Because (@) < k,
the induction hypothesis implies

7 (') = ¢, (). (59)
Further, for every T € P(N),
V(TUi) —y v (T)

k
Gug, (TUi)—y Y Gug (T)
r=1

1]
M=

r=1

(60)
g (TUi)—y Y Gug (T)

ri€S, ri€S,

I
)

=@ (TUi) @ (T).

So, by Axiom F,, it follows that (%) = (@) = &(@') =
(ﬁ(?). So, foralli € N\ D, we have

Vi () =9, (V). (61)
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TABLE 1: Interval Hukuhara-Shapley values for different A-level of decision-makers.
A=0.8 A=0.6 A=04 A=0.2
7,3 [19.8, 20.3] [19.5, 20.6] [19.3, 20.9] [19.1, 21.2]
?,() [17.0, 17.9] [16.4,18.3] [15.9,18.7] [15.4, 19.1]
9,(7)) [12.3,12.8] [12.0,13.1] [11.8, 13.4] [11.6,13.7]
Further, according to Axiom F,, combining with (61), we have g _ ?) x € [23,25]
v(1,3)(x) =427
z~(~) Z~(~) (1,3 () ?—)2—6, x € [25,27]
(V) = (V).
i D% i D(Pl (62) L0, otherwise,
(X
2.3, xe€[1520]
Leti, j € D; then, for every T € N \ i, j, 5
v(2,3)(x) =423 x
k 0, otherwise,
V(TUi)= ) Gus (TU)
r=l 63) g —9, xe[45,50]
k x
= Zﬁr”s, (Tuj)=%(TUj), 7(1,2,3)(x) = 4 11 - T X€ [50,55]
r=1
0, otherwise,
soiand j are symmetric. Hence, by Axiom F,, we have () =0.
o R According to (44), we can calculate fuzzy Hukuhara-
Vi () =y; (), ¢ (V) =9; (). (64)  Shapley function of each decision-maker as follows:
6 113 113 20
Fronl}h(61), (6f2), and (?4),cwl/ve have y(¥) = ¢(¥). - ;x Ty € [?’ ]
e proof is completed. ~ = - d4 2 43
W) =q4 _2 [20’ _]
Example 32. Consider three economic companies, named 33 herwi 2
1,2, and 3 (i = 1,2,3). They possess different resources. 0, otherwise,
Now they want to do a joint project by means of pooling 3 89 89 351
their resources. It is natural for these three decision-makers PRI € 5’2
to try to evaluate the revenue of the joint project in the o ) )
early period of the project in order to decide whether the pMx)=939 1 X, x¢€ 3_5, 3
project can be realized or not. However, the average profit 4 2 L2 2]
of the joint project is dependent on a number of companies. 0 otherwise,
And the average profit of the joint project is an approxi- i -
. - 6 68 34 25
mate evaluation, which is represented by fuzzy numbers as —X—-—, X€|—,—
follows: o 7 7 ) 302 ]
¢3(V)(X)—‘§_gx) e é’ﬁ
3 3 L2 2]
x—4, x¢€[4,5] L0, otherwise.
V(@) (x)=46—-x, x¢€[5,6] i=1,2,3. (66)
0, otherwise,
By judging the allocations of fuzzy Hukuhara-Shapley
x_ 6, x € [30,35] function of each decision-maker, decision-makers can con-
5 clude whether the joint project can be realized or not.
¥(1,2)(x) =138 x € [35,38] According to fuzzy Hukuhara-Shapley function, it is very
3 3 " ’ convenient for us to obtain their interval Hukuhara-Shapley

0, otherwise,

values of different A-level as shown in Table 1.
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4. Generalized Fuzzy Shapley Function for
Generalized Fuzzy Games

4.1. Cooperative Games with Fuzzy Coalition. For a finite set
of players N = {1,2,...,n}, we call x = (x,,x,,...,%,),
x; € [0,1], the fuzzy coalition variable and call X = y |
y; = x; or y; = 0 for each i € N} the set of fuzzy coalition
variables created by x. The level variable set of x is denoted by
Lx = {x,%,,...,x,}. Forany A € N, we denote LA = {x; |
i€ Al s =(s,S;...,8,) is called a fuzzy coalition; here, s;
is a constant which denotes the participation level of player
i. Similar to x*, we denote by s” the class of fuzzy coalitions
created by s, which is defined by s* = {t | t; = s;0rt; =
Ofor eachi € N}. The set of fuzzy coalitions is denoted by
L(N); the empty coalition in a fuzzy setting is denoted by
e? = (0,0,...,0). 5 = (s,55...,5,) satistying s; = 1 when
i€Sands; = 0wheni € N\S,withS € P(N), denotes a crisp
coalition. It corresponds to the situation where the players
within S fully cooperate; that is, they have participation level
1, and the players outside S are not involved in at all; that is,
they have participation level 0. e = (1,1,...,1) is called
the grand coalition. We write ¢’ instead of . Let T ¢ N;
the fuzzy coalition variable x; corresponding to T is denoted
by xr = Yierxeet. When x = s, the fuzzy coalition sy
corresponding to T is denoted by s = ¥ . x.e*.

Cooperative games with fuzzy coalitions are represented
by a pair (N, v), where function v : L(N) — R* such that
v(@) = 0. If there is no fear of confusion, it is denoted by v
as well. The class of cooperative games with fuzzy coalitions
and player set N is denoted by LG(N).

In what follows, s V t and s A t are those elements of L(N)
with the ith coordinate equal to max(s;,¢;) and min(s;,t;),
respectively. The set operations V and A play the same role
for the fuzzy coalitions as the union and intersection for crisp
coalitions. Forany s, t € L(N), sAt = @, if v(sVt) > v(s)+v(t),
then v is called superadditive game.

Definition 33. Given v € LG(N), s € L(N). Based on
s, the participation level s; of player i is called a dummy
participation level if, forany t € (s — Y ;cnn; skek)#, v(s,e'vt) =
v(s;e’) + v(t). And the participation level s; of player i is called

T . ky#
a null participation level if, for any t € (s = Y;cnske)
v(siei Vt) = v(t).

Definition 34. Given v € LG,(N), s € L(N); based on s, a
fuzzy coalition 5 € s” is called a carrier of s in v if, for any
tes vt) = vt A3).

The set of carriers of s in v is denoted by SC(v, s).

Let 7w be a permutation of N. For any s € L(N) and any
v € LGy(N), the permutation of fuzzy coalition s is defined
by s = s- 77t and v(s) = v('s). Then, v : s — 7v(s)
from L(N) to R" is still a fuzzy game in LG,(N).

A crisp coalition S € 2% corresponds in a canonical way
with fuzzy coalition eg, where e € [0,1]" is the vector 5 =
{e%(1),€%(2), ..., e5(n)}, where the ith coordinate e5(i) = 1 if
and only if i € S; otherwise, *(i) = 0. From the viewpoint of
geometry meaning, the set 2"V of all admissible coalitions in

1

N is the set of all vertexes of [0, 1]V. Therefore, the set 2% of all
admissible coalitions can be equivalently denoted by {0, 1} :
Se2N - eg € {0,1}"; that is, the correspondence between
2N and {0,1}" is one to one. Through this identification
of coalitions with their characteristic vectors, a cooperative
game is a function v : {0, 1Y - R with v(O) = 0, where
0 =(0,0,...,0) corresponding to the empty coalition.

There exist different methods to extend n-person cooper-
ative games to n-person cooperative games with fuzzy coali-
tions, such as proportional values method [5] and Choquet
integral method [6, 26]. However, Li and Zhang [9] pointed
out that which one is more natural may be insignificant if the
specific game situation is not considered. Each fuzzy game
may only be suitable for a certain case. When a fuzzy game
established in one case is applied to another situation, the
invalidity of it may be inevitable. Inspired by their work, in
the following, we propose a generalized fuzzy game, game
with fuzzy coalitions and fuzzy characteristic function, and a
simplified expression of the fuzzy Shapley function is given
for this generalized fuzzy game. It is also proved that the
simplified expression is regarded as the generalization of
fuzzy Shapley function defined in some particular fuzzy
games, such as fuzzy games with proportional value and
Choquet integral form.

4.2. Generalized Fuzzy Shapley Function for Generalized Fuzzy
Games. In this section, we incorporate fuzzy coalition and
fuzzy characteristic function into the game, which is called a
generalized fuzzy game or fuzzy game.

A generalized fuzzy game is represented by a pair (N, ),
where the fuzzy characteristic function @ : L(N) — FR"
with w(@) = 0.

Obviously, a fuzzy game degenerates to be a game with
fuzzy coalitions when the range of the mapping w is R* and
to be a game with a fuzzy characteristic function when the
definitional domain of the mapping @ is P(N). It degenerates
to be a crisp game when the definitional domain and range
of the mapping w are P(N) and R", respectively. Thus, our
discussion and game models can be applicable to games
involving both crisp and fuzzy games. The set of games with
fuzzy coalition and fuzzy characteristic function is denoted
by LFG(N).

Definition 35. Given w € LFG(N), s € L(N). A function
@(@’) : LFG(N) — (FRY)" is called generalized fuzzy
Shapley function based on s if it satisfies the following three
axioms.

Axiom S;. If W € LFG(N), s € SC(w, s), then

Z 97515 (W) =w(s). (67)

ieN

Axiom S,. If W € LFG(N) and 7 is a permutation of s, then,
foranyi € N,

P (M) = §; (). (68)
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Axiom S;. For any w,, w, € LFG(N), if a game is defined by
(W, + @,)(t) = @, (t) + W,(t) for any t € s*, then
¢ (0, +,) = §; (0,) + ¢; (0,) VieN. (69)

Theorem 36. Given W € LFG(N), x = (x;,%,,...,%,) is
fuzzy coalition variable, s = (s;,5,,...,$,) € L(N). Then

(ﬁxi(ﬁj)'x:s
(-1 —1) . .
= Z r-r-Dt 'r D! w Zsje] -y 0 Zsje] ,
RCN\i mn j€RUi ieR
i=12,...,n
(70)

is a generalized fuzzy Shapley function of player i with
participation level s; based on s.

Proof. 1t is similar to the proof of fuzzy Hukuhara-Shapley
function in Theorem 24; therefore, here it is omitted. O

By means of Choquet integral, Yu and Zhang [18] pro-
posed a class of fuzzy games with indeterminate integral form
and the fuzzy Shapley function was developed.

Definition 37. Given s € L(N), let Q(s) = {s; | s; > 0,i € N}
and let g(s) be the cardinality of Q(s); that is, g(s) = |Q(s)I.
The elements of Q(s) are written in the increasing order as
hy < -+ < hy. Then a game @ € LFG(N) is said to be a
fuzzy game with “indeterminate integral form” if and only if
the following holds:

s)
w(s)= Y w([sly,) (I —hpy), (71)

1

=

for any s € L(N), where h, = 0.

The set of games with indeterminate integral form in
LFG(N) is denoted by LFG-(N).

For w € LFGH(N), Yu and Zhang [18] obtained the
following conclusion.

Theorem 38. The function f : LFG-(N) — ([FIRZ)L(N)
defined by

q(s)

fi@) ()= Y. @) ([s]y,) (h — hy_y) (72)
=1

is a fuzzy Shapley function on LFG.(N), where & is the
function given by (44).

Besides Choquet integral method, we can apply the pro-
portional values method proposed by Butnariu [5] to obtain
a special game with fuzzy coalition and fuzzy characteristic
function.

Let s be a fuzzy coalition and r € [0, 1]. r-section of s is
denoted by s" = {i | i € N,s; = r}. The r-section of s is
the set of players, in which each player’s participation level is
r. Based on the definition of r-section, we define a fuzzy game
with proportional values.
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Definition 39. The game w € LFG(N) is said to be a fuzzy
game with proportional values if and only if for any s in L(N)
the following holds:

w(s) = Z w(s)-r. (73)
re[0,1]

The set of the fuzzy games with proportional values
in LFG(N) will be denoted by LFG,(N). For the sake of
simplicity, a fuzzy game with proportional values form is
called a fuzzy game if there is no fear of confusion. There
is a one-to-one correspondence between a game with a
fuzzy characteristic function and a fuzzy game. We call the
game with a fuzzy characteristic function corresponding to a
fuzzy game the associated game with a fuzzy characteristic
function, and we call the fuzzy game corresponding to a
game with a fuzzy characteristic function the associated fuzzy
game.

Theorem 40. Afunctionf: LFGp(N) — ([FIRz)L(N) defined
by
G (@) (s) = ¢; (@) (s") - s; (74)

is a fuzzy Shapley function of player i with participation level
s; on LEG(N), where @ is the function given by (44).

Proof. We only need to prove that the function defined by
(74) satisfies Axioms S;-S; in Definition 35. Similar to the
proof of Theorem 24, it is easy to obtain the result. Therefore,
here it is omitted. 0

In the following, we make a comparison among the above
fuzzy Shapley functions.

For any S € N, we denote by N(S) the set of n-players
with the players of N'\ S being null players of v. Then, for any
T € N(S) and v € FG(N), we have %(T) = ¥(T' N S).

Lemma 41. Let v € FG(N); @;(V) is a fuzzy Hukuhara-
Shapley function in Theorem 24. Then, for any S € P(N),

¢ (M) (8) = ¢; (M) (N(S)) - (75)

Proof. According to the definition of @;(¥), the proof of
Lemma 41 is similar to that of Lemma 1 in Li and Zhang [9]
and therefore here it is omitted. O

Theorem 42. Let w0 € LFG(N), s = (51,85, ...,5,) € L(N).

Then, for anyi € N,

., @) _ = f;@) (). (76)

Proof. LetQ(s) = {s; | s; > 0,i € N}, q = |Q(s)|. The elements
of Q(s) are written in the increasing order as h; < --- < hq.
Suppose s; = hy; then

B q(s)
fi@)(s) = Y. @) (Isly, ) (h — hy_y)
=1

= ;@) ([sy, ) 1y + @ @) ([s]y, ) (hy — hy)

R A (B IO

(77)
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By Corollary 29, it is obvious that @;(i)([s] hj) = 0 for any
h; > . Then

Fi @) (s) = @ @) ([s], ) by + B (@) ([s]y,)
x(hy=h)+-+ @) ([sl,) (79
X (hk - hk—l)'

According to Lemma 41, the remaining part of the proof of
Theorem 42 is similar to that of Theorem 4.3 in Li and Zhang

[9]; therefore, here it is omitted. O
Theorem 43. Let w0 € LEGp(N), s = (51,5,,...,83) € L(N).
Then, for anyi € N,

., @)|,_ = 3 @) (s). (79)

Proof. From Lemma 41, the proof of Theorem 43 is similar to
that of Theorem 4.1 in Li and Zhang [9]; therefore, here it is
omitted. O

Remark 44. From the above analysis, itis easily seen that
the simplified expression of the generalized fuzzy Shapley
function given by (70) can be regarded as the generalization
of fuzzy Shapley functions defined in some particular fuzzy
games with fuzzy coalition. The simplified expression of
the fuzzy Shapley function is equivalent to Yu and Zhang’s
definition [18] when fuzzy characteristic function is a fuzzy
game with Choquet integral forms and is equivalent to that
when fuzzy characteristic function is a fuzzy game with
proportional values.

Remark 45. The generalized fuzzy Shapley function given
by (70) can be applied to crisp games, games with fuzzy
coalitions, and games with fuzzy characteristic functions by
restricting the domain. Equation (70) coincides with (44)
or (52) when restricted to a crisp coalition; (70) is equal to
(17) when restricted to a real-valued characteristic function
and a crisp coalition. Briefly, the generalized fuzzy Shapley
function defined by (70) is a general Shapley function,
which serves as the connection between games with fuzzy
coalitions and games with fuzzy characteristic functions. The
most important aspect is that we do not need to transform
the Shapley function when dealing with different kinds of
cooperative games.

5. Conclusion

Shapley value is a well-known solution concept in cooperative
game theory. In crisp game, it has been applied widely in
many cases. In fuzzy game, Shapley functions of game with
fuzzy coalition or with fuzzy characteristic function, as an
important solution concept, have been paid more attention.
Games, subject to fuzzy coalitions as well as those pertaining
to fuzzy characteristic function, are separately investigated
in the literature. In this paper, based on the Hukuhara
difference, a fuzzy Hukuhara-Shapley function on the class
of games with fuzzy characteristic function is investigated.
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And some interesting properties are shown. Further, a new
fuzzy game model that admits both fuzzy coalitions and fuzzy
characteristic functions is proposed. A simplified expression
of the generalized fuzzy Shapley function for the generalized
fuzzy games is given. It is shown that the simplified expression
of the generalized fuzzy Shapley function is equivalent to that
of fuzzy games with indeterminate integral form in the study
by Yu and Zhang [18]. When the domain of the characteristic
function or coalition is restricted, the generalized fuzzy
Shapley function can be applicable to crisp games, games
with fuzzy coalitions, and games with fuzzy characteristic
functions. Thus, the simplified expression of the generalized
fuzzy Shapley function for this kind of fuzzy games can
be widely applied in many cases to address more realistic
situations.
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