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Abstract

A global (cooperative) game describes the utility that the whole set of players generates
depending on the coalition structure they form. These games were introduced by Gilboa
and Lehrer (Int J] Game Theory 20:129-147, 1991) who proposed and characterized
a generalization of the Shapley value. We introduce two families of point valued
solutions that contain the Gilboa—Lehrer value. We characterize each family by means
of reasonable properties, which are related to the ones used by Gilboa and Lehrer.
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JEL Classification C71 - D62

1 Introduction

A cooperative game is built around the assumption that each possible coalition of
agents can make binding agreements and operate as a single entity. One of the main
research questions is how to share the worth generated by the agents that participate
in a game. There is vast literature on the topic when the information available is the
(transferable) utility that each subset of players generates. The axiomatic approach
initiated by Shapley (1953) is the most common way to address the question. It is
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based on discussing desirable principles, described by formal properties that a sharing
rule should reasonably satisfy.

In some cases, the available information is the utility that the whole set of players
can generate depending on how they are organized in coalitions. This is precisely a
global (cooperative) game introduced by Gilboa and Lehrer (1991).! A global game
does not specify the worth of every possible coalition but the overall utility generated
by the coalition structure. This can be interesting when the focus is on the public good
side of the cooperation rather than on the incentives of agents or coalitions. Think
for instance on the climate change problem. A lot of effort has been put in order
to analyze the incentives of the countries to implement carbon reduction policies.
It is well known that even if the cooperation of all countries increases the social
welfare, agents have incentives to free-ride (Barrett 1994). Most of the contributions
regarding the formation and stability of international environmental agreements use
non-cooperative games (Finus 2008). Nonetheless, cooperative games have shown to
be useful, for instance to study the side payments between countries (Chander and
Tulkens 2006). We believe that global cooperative games can be used to study the
consequences of the potentially different commitment levels of all the countries. A
follow up question is how to asses the importance of each agent’s participation in the
eventual formation of the grand coalition. This is our main objective. Other papers
that study problems closely related to global games include Caulier et al. (2015) and
Rossi (2019).

Gilboa and Lehrer (1991) propose and characterize a generalization of the Shapley
value to global games. To illustrate this point valued solution consider the toy model
in which there are six players and the global utility is either O or 1. In order to be
successful (utility equal to 1) agents 2 and 3 must join forces as well as agents 4, 5, and
6. That is, the global game assigns 1 to {{1}, {2, 3}, {4, 5, 6}} and to any other coarser
partition and O to the rest. The Gilboa-Lehrer value of this simple game proposes
the allocation vector (0, 0.2,0.2,0.2,0.2, 0.2). That is, it gives a zero payoff to the
first player, whose participation in a coalition is not necessary, and equal payoff to
the remaining five players. It seems to us that this is not a satisfactory answer as
the participation in a two players coalition is rewarded as much as the participation
in a larger one. Clearly, in many contexts it is more difficult to reach an agreement
among a larger set of players. Four axioms characterize this value, linearity, efficiency,
symmetry, and the null player property. The first two are very standard and we also
impose them to any sensible solution. Nonetheless, we consider different and weaker
versions of the remaining two properties. According to Gilboa and Lehrer (1991) two
players are symmetric if their desertion from a coalition to remain alone has the same
impact on the worth of any coalition structure. Then, the property requires that two
such players get the same payoff. In our toy model all players but 1 are symmetric
according to this definition. Even if this could be desirable in some situations we argue
that leaving a small coalition may not be the same as leaving a larger one. We study the
implications of replacing symmetry by the weaker anonymity in their characterization
result. Anonymity states that the payoffs in the permuted game should be equal to

! Not to be mixed up with the non-cooperative games with incomplete information introduced by Carlsson
and Van Damme (1993).
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the permuted payoffs in the original game. This is our second main contribution, the
characterization of the family of values that satisfy linearity, efficiency, anonymity,
and the null player property. Our first main contribution is the characterization of the
larger family of values that satisfy efficiency, linearity, and anonymity. We provide
instances of values in each of these families to illustrate the differences between them
and also with respect to the Gilboa-Lehrer value. Finally, we explore the possibility of
weakening the null player property. Gilboa and Lehrer (1991) consider that a player
is null if the global worth is not affected by her leaving a coalition to remain alone
and their property states that such players should get a zero payoff. That is, they
only consider movements of players from being alone to participating in a coalition.
We define complete null players as those involved in more general movements, like
the merging of two coalitions that do not affect the overall utility. We show that the
complete null player property is implied by efficiency and anonymity. Even if in
a different framework, this can be considered parallel to the variety of null player
properties that exist for games with externalities (see Section 8.8.3 of Kéczy et al.
2018, for a comprehensive survey on the topic).

Our results rely on the well known lattice of partitions. Formally, a global game is
just a real valued function on the set of partitions of a finite set and the set of such
games with a fixed player set is a vector space. Using the finer (or coarser) relation
among partitions of a finite set it is easy to identify a basis of the vector space, parallel
to the well known unanimity basis of classic cooperative games. And using the Mobius
inversion formula of the lattice of partitions we explicitly write the coefficients of any
game in this basis. Then, the linearity property that we impose allows us to focus
on the payoffs of the games in the basis. This facilitates the construction of the two
families of values that we propose. To conclude, we identify other values in these
families besides the one proposed by Gilboa and Lehrer (1991). We pin down some
of them and illustrate their behavior by means of examples.

The rest of the paper is organized as follows. Section 2 presents the basics of coali-
tional games and the Shapley value. Section 3 revises the existing results on global
games. In Sect.4 we introduce and characterize the family of linear, efficient, and
anonymous values. In Sect.5 we study the implications of imposing the null player
property to the previous family of values. Section 6 concludes.

2 Preliminaries

A coalitional game is a pair (N, v) where N is a finite non-empty set of players and
v : 2V — R is the characteristic function satisfying v () = 0. A coalitional game
describes the worth, v (5), thateach coalition S € N can guarantee for itself. The worth
is assumed to be transferable and infinitely divisible. If the set of players N is fixed then
we identify each coalitional game with its characteristic function. We denote by CG"
the set of coalitional games over N. A coalitional game is said to be zero normalized
if v({i}) = O for every i € N. The set of zero normalized coalitional games with set
of players N is denoted by CQ(I)V .Given T € N with T # ), the coalitional unanimity
game ur is defined by ur(S) = 1 forevery S O T and ur(S) = 0, otherwise.
Unanimity games constitute a basis of the vector space CG" and the coefficients of
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184 J. M. Alonso-Meijide et al.

any v € CGN, Harsanyi dividends, are given by*> A7 (v) = Yoser (=D u(S), for
every T C N with T # §. -

A value on CGY, f, is a mapping that assigns to every v € CG" a payoff vector
f) € RN The Shapley value (Shapley 1953) is defined for every v € CG" and
i € N by?

Shiwy= 3 n=s =Dt sUh -0 ().

n!
SCN\i

For completeness, we recall the classic characterization of the Shapley value. A
player i € N is a null player in v € CG"N if v (SUi) = v () forevery S € N \ i.
Two players i, j € N are symmetric in v € CGN if v (SU i) = v(S U j) for every
S € N\{i, j}. A permutation of the set of players N is a bijection : N — N. We
denote by @V the set of permutations of N. Let & € ®" and v € CG", the permuted
game Qv € CGVN is defined by 6v(S) = v (6(S)), for every S € N. Consider the
following properties of a value on CG", f.

Linearity: f(av+ Bw) = a f(v) + B f(w), forevery a, B € Rand v, w € CG".
Efficiency: Y"; .y fi(v) = v(N), for every v € CGV.

Symmetry: f;(v) = f;(v), for every i and j symmetric players in v € cgh.
Anonymity: f;(Ov) = fa)(v), forevery v € CGY,0 € ®V, andi € N.

Null player property: fi(v) = 0, for every i null player in v € CG".

It is well known that the Shapley value is the only efficient, linear, symmetric value
on CGV that has the null player property. Moreover, the symmetry property can be
replaced by anonymity and the characterization result still holds.

3 Global games

A partition, or coalition structure, of the set of players N is a collection of disjoint
subsets such that every i € N belongs to one of them. We denote by IT" the set of all
coalition structures of N. Let P, Q e ITV, we say that P is finer than Q, or that Q is
coarser than P, and write P < Q if forall S € P thereis T € Q such that S C T.
We write P < Q when P < Q but P # Q. The coarsest partition, where all players
belong to the grand coalition is denoted by [N = { N} whereas the finest one, where
each player forms a coalition is denoted by | N | = {{i} : i € N}.

A global game is a pair (N, V) where N is a finite non-empty set of players and
V : IV — Rsuch that V ([N ]) = 0. A global game describes the worth generated
by the whole set of players when they are organized according to a coalition structure.
The worth is assumed to be transferable and infinitely divisible. We omit the reference
to N if no confusion arises. We denote by GV the set of global games with player set
N. An interesting subclass of GV arises naturally from the zero normalized coalitional
games. Let v € Cg{;’ , then the global game associated with v is defined for every

2 We use lowercase letters to denote the cardinality of a finite set.

3 We abuse notation slightly and write S Ui and S\ i instead of SU{i} and S\ {i}, respectively, for § € N
andi € N.
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P e 1V by

VU(P) = Z v(S). (1)

SepP

A value on GV, f, is a mapping that assigns to every global game V € GV a
payoff vector f(V) € RN. The value of a player in a global game is a measure of
the importance of her participation in the game. Gilboa and Lehrer (1991) introduced
global games and, among other things, proposed a value on GV using the following
transformation of a global game into a zero normalized coalitional game. Let V €
GV, then the associated (zero-normalized) coalitional game v is defined for every
S € 2N\{#} by

vV(S) = V(ISTU [N\ SD. 2)

That is, the worth attached to a coalition S is the worth of the coalition structure in
which S forms and the rest of players are organized in singleton coalitions. Obviously,
vwWec g{;’ . The value on GV that they propose is obtained by applying the Shapley
value to the associated coalitional game. Even if the definition of the associated game
is a natural way to assess the utility that the formation of a coalition generates it implies
a big loss of information. Notice that the worth generated by any coalition structure
with more than one non-singleton coalition is discarded. The Gilboa-Lehrer value,
GL, is the value on GV defined for every V e GV by

GL(V) = Sh(v"). (3)

Gilboa and Lehrer (1991) characterized GL by means of four properties that can
be considered parallel to the classic ones of the Shapley value. In order to present
them we need some additional notations and definitions. Given a coalition structure
P e IV and a player i € N, we denote by P_; the partition obtained from P when
i leaves the coalition in which she is participating to form a singleton coalition. That
is, P_; = {S\{i} : S € P}U{{i}}. Let V € GV. We call i a null player in the global
game V if for every P € TV, V(P) = V(P_;). We say that i and j are symmetric
players in the global game V if for every P € TV, V(P_;) = V(P_j). Let f bea
value on GV . Next, we present the four properties.

LIN f(aV +BW)=af(V)+Bf(W),foreverya, € Rand V, W € GN.
EFF ) ..y fi(V) = V([N]), forevery V € GN.

SYM f;(V) = f;(V), forevery i and j symmetric playersin V e GV.

NPP f; (V) = 0, for every i null playerin V € GV.

The first property is linearity. A linear value is invariant under a change in the utility
scale and is an additive function on GV . Efficiency is a very sensible property to impose
when the grand coalition is the coalition structure that maximizes the global worth.
An efficient value, proposes a way to share the worth that the coalition structure [N]
generates. The third property, symmetry, is an equal treatment property. It requires that
the value gives the same payoff to two players whose impact to every partition when
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they abandon the coalition in which they participate to form a singleton coalition is
equal. The last property states that null players should get a zero payoff. Note that a
player is null if her movement from being alone in the structure to participating in any
existing coalition does not affect the global worth.

4 The family of LEA values

Let & € O and V € GV, the permuted game 0V € GV is defined by 6V (P) =
V (8(P)), forevery P € IV, where §(P) = {#(S) : S € P}.Let f beavalue on GV.
Next, we reformulate the anonymity property to our setting.

ANO fi(OV) = fo@)(V), forevery V e GV, 0 € ®V,andi € N.

It states that payoffs should not depend on the labeling of players. As Gilboa and
Lehrer (1991) pointed out, in their characterization result SYM cannot be replaced by
ANO, because even in the presence of LIN, EFF, and NPP, ANO is strictly weaker than
SYM.

In order to introduce the family of linear, efficient, and anonymous values on GV
we need some machinery.

The set of global games with a fixed player set, GV, is an (B, — 1)-dimensional
vector space, where By, is the Bell number that counts the possible partitions of a set of
n elements. To define the values we need a basis of this vector space. Given Q € ITV
with Q # | N ], the global unanimity game U is defined for every P € " by

1, ifQ=<xP
Ug(P) = 4
o(P) 0, otherwise. @)

Gilboa and Lehrer (1991) showed that the set of wunanimity games,
{U 0:0¢ ny, Q0 # [N J} is a basis of GV. Next, we provide an explicit expres-
sion of the coefficients of any global game in this basis, which can be considered
parallel to the well-known Harsanyi dividends of a coalitional game.

Proposition 4.1 Let V € GN. The coefficients of V in the unanimity basis are given
by

So(V)= ) (=n¥i-Iel (Q)V (M),
M=Q M

where for every M < Q and T € Q, (AQ4) = l_[ (mr — 1)), and mr is the number
TeQ

of subsets in which T is divided in M, i.e, my = |{Se M :S C T}|.

Proof Tt is well known that the set TV of partitions of a finite set N endowed with
the ordering < is a lattice (see for instance, Stanley 2011). Then, the coefficients are
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given by

So(V)= > u(M, Q)V(M),

M=Q

where  is the Mobius function of (HN , j) defined for every M < Q by

u, 0) = (-l ),

where (5) - ]_[ (mr — . O

TeQ

It is easy to check that these coefficients can also be defined recursively for every
Q e " by

So(V)=V(Q)— Y 8p(V). )

P=<Q

The coefficients of global games associated with zero normalized coalitional games
by Eq. (1) are particularly simple.

Lemma4.1 Letv € Cg(])v. If Q = [T U |N\T] for someT C N with |T| > 1, then
80 (VY) = Ar(v). Otherwise, 5o (V') = 0.

Proof Let v € CG}'. By definition, Eq. (1), for every P € TV,

VIP) =) v =) > Ar@ur(S) =Y Ar() Y ur(S).

SeP SeP TCN TCN SeP
|IT|>1 |IT|>1

Finally, observe that for every T € N with |T| > 1,

Z ur(S) = Urmuinr) (P) =

{1 if T C S for some S € P
SeP

0 otherwise,

which together with Proposition 4.1 concludes the proof. O

Assuming linearity as a desirable condition for a value on GV, in order to define a
value we only need to determine the payoffs in global unanimity games as defined in

Eq. (4).
Let n € N be the number of players. A partition of the integer n is a tuple,

A o
(tlk‘, e t,,”), satisfying
Loti,....tp, A1, ..., Ap €N,

2.1 < <1y,
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188 J. M. Alonso-Meijide et al.

3. Zl?:l Aty = n.

A . .
The tuple (t{\ Lo ) represents a decomposition of n as a sum of the integers

t,...,tp, where foreach k € {1, ..., p}, tx is repeated X times. We omit writing A
when it equals one. The set of partitions of n is denoted by I1(n). For instance,

n4) = {(4),(1,3),(22), (12,2), (14)}.

Let Q € ITV. The norm of Q is defined as the partition of n:

Ap
101 = (' ...0p") e w) (©)
where Q consists of A, coalitions of cardinality # foreveryk =1, ..., p.

As the reader may anticipate, in order to obtain an anonymous value, the payoffs
in a global unanimity game can only depend on the norm of the underlying coalition
structure, as it describes the sizes of all the coalitions in the partition. The next definition
formalizes this idea.

Definition 4.1 A sharing function over I1(n) is a mapping « satisfying for all

(") e Moo\ am)

A
1. a(tf"',...,tf)eR”,

P
Ap
2. Zak (tf',...,t;) =1
=1

The set of sharing functions is denoted by F;,.

By convenience, we do not assign weights to (1) € IT(n) because the game Uy
does not belong to the unanimity basis of GV . The first condition allows us to associate
a coefficient to coalitions of a given size. The second is a normalization condition that
will be useful to obtain an efficient value. Let Q € [TV and @ € F,. Then, for

eachk € {1,..., p}l,ar (I1Q]) = ax (tf”, ce, té”) describes the importance of each

coalition of size t.

We are now in the position to introduce the family of LEA (linear, efficient, and
anonymous) values. It formalizes the idea that in global unanimity games, players that
belong to coalitions of a given size get the same payoff.

Definition4.2 Let € F,, Q € " with Q # |N|,and i € N. The a-value, &%, is
the linear extension of the value defined for unanimity games by

ki (121D
o (Ug) = 212D,
Ak(i) * Tk(i)
where [|Q] = (tlk‘, ...,t,ﬁ”) and k(i) € {1,..., p} is such that |T| = tq), with

ieTeQ.
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Hence, if V € GV and « € F, then ®“ is determined by

V)= Y 8p(V)®*(Ug). (7

gen¥
Q#|N]

To illustrate the above definition, consider the old example of an exchange economy
introduced by Shafer (1980), see also Scafuri and Yannelis (1984) and Faigle and
Grabisch (2012).

Example 4.1 There are four agents, N = {1, 2, 3, 4}, and two commodities. The utility
functions are given by

1 1 1/p
_ _ P p
up(x,y) =ux(x,y) = <§x Ey )

1 1 1/
— — B B
M3(xsy)—u4(x7)’)— (5)( +§y ) s

the endowments are w; = (1,0), wp = (0, 1), w3 = ws = (0, 0), and the weights
: e 1\ 1/p—1/B
given to each agentare y; =y, = y3 = 1,0 < 4 < (3) ,

If we allow agents to cooperate, a coalitional game (N, v) can be defined (see

Faigle and Grabisch 2012, for the details). Then, the global game associated with the

zero-normalization of (N, v), see Eq. (1), is given by

VAL 2), 3}, (4nh =1 - 29, V{1, 3)(2), (4nh = (PYVE— (D,
VA2, 3L {1, @hh = O =D V{1, 2} B.4ph =1 -2,
V{1, 2,3}, (41D = V{1, 2,4}, 3)}) =1 — 2(He,

V(L 302,40 = V{2, 3. {L 41D = V(L 3,4}, 2))) = (D)1F — ()77,
VA{2.3.4L (1 = DV - DV, VAND =1-2(p)"",

and V(P) = 0, otherwise.

Using Lemma 4.1 we can write it as

> 1/ 1/ 1/
V= (1 -2(3) p) Uitr.2).3).4n + ((%) - (3) p) Wi anenan + Ugesnay.an)
1/ 1/
—2(H"" =) v 230

Then, for every o € F,, ®* prescribes the following payoffs:
_ 0[2(12,2) 1 1/p 1 1/ 0(1(12,2) 1 1/ 1 1/p
Y (V)y=—"-—(1-3(= = — |l =z —| =
1) 2 ( <2> T2 Tt 2 2
2a0(1,3) (1P [1\'?
3 2 2 '

PY(V) = DY (V),
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190 J. M. Alonso-Meijide et al.
@ Oll(l ., 1/0 1 1\ /P 1\ /°
= 1-2(3) ) rerra((3) - (3)
a2(1 3, ((1 VB r1\Vr
() -())
o ‘_/ a1(12 2) 5 1 1/p 12 5 1 1/ 1 1/p
= ) )reea(() - (5)
1\ /8 1\ 1/~
i 3>(<2> (0"

Notice that agent 4 can get a non-zero payoff in case either a(12,2) or a;(1,3)
is non-null. This is not the case for GL which yields the Shapley value of the zero
normalization of (N, v).

Next we show that the members of this family are characterized by means of
linearity, efficiency, and anonymity.

Theorem 4.1 A value on GV satisfies LIN, EFF, and ANO if and only if it is an o-value
for some o € F,.

Proof On the one hand, we prove that all the values in the family satisfy the properties.
Leta € F,.

LIN: ®% is linear by construction.

EFF: Let V € GV, by Definition 4.2

Z‘D?("):Z Z 8o(V)D(Ug) = Z 5Q(V)Z¢7(UQ)

ieN ieEN gen¥ Qen¥ ieN
O#|N| O#LN|]
Given Q € ITY with || Q| = (tf", ...,t;p>,f0reveryk e{l,..., p} we define
Ty = U T.
TeQ:|T =1

Obviously, {Tx :k=1,..., p} € [1V. Then,
P
S0 =3 Y et W) =3 > 208D S wion = 1.

ieN k=1ieTy k=1ieTy k=1

where the third equality holds because |7 | = Ak - tx and last equality is by point 2. of
Definition 4.1.
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Finally, by Proposition 4.1

DIy = Y S(V)=V(IND)
ieN gen?
Q#[N]

ANO: Let @ € ®Y and i € N. We first show that ®* satisfies anonymity on global

unanimity games. Let Q € TTY with Q # | N |. First we prove that

8o OV) =dg0o(V).

In fact, as |8(Q)| = |0l y (Q(Q)>

= <Q> for all M < Q we have
0(M) M

Bo(OV) = Y (=nMIIel (AQ4>HV<M>
M=Q

= Y (=pren-eol <9(Q)> V(O(M))

O(M)=0(Q) o(M)
M=60(Q)

Also, since | Q|| = [16(Q)|| and k(i) = k(6(i)), by Definition 4.2
@?(QUQ) = cbg(i)(UQ)'
Notice that 0V (P) = V(6(P)), for every P € I1(N). Then,

OV(P) =V(@(P)) = > So(V)Ugp(B(P))
Qell(N)\{LN]}, 0=6(P)
= > So(V)Ug(B(P))
QeI(N)\{LN}L6~1(Q)=P
= > 8oy (V)Ug(my (6 (P))
MEeTI(N)\{[N]},M=P

= > 8oy (V)OUg (a1 (P)
MEeTI(N)\{LN]},M=<P

That is,

oV = Z Somy(V)OUg ().
MEeIl(N)\{LN]}

®)

©)
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192 J. M. Alonso-Meijide et al.

Hence, using LIN and Eq. (9)

PrOV) > Somy(V)@Y (OUg(mr))

MeITI(N\{LN ]}

= > oy (V)95 ;) (Us(ar))
MeIT(N)\{LN ]}

= ¢§l(,-)(V)

On the other hand, let f be a value on GV satisfying the three properties. By LIN
we only need to find a sharing function « such that for every i € N and Q e IV,

Q # [NJ,

ok (121
fitUg) = ===, (10)
AkG) " k(i)
L Al Ap n N _ (M Ap
et (1f1...1p") € MO\ (M} and © € TV such that QI = (1f",....1,").
Forevery k =1, ..., p, we define
Al Ap\ _
a1yt ) = Atk - fi(Up)
wherei € T € Q with |T| = t¢. Obviously, this function satisfies Eq. (10). It only
remains to check that « is a sharing function. By definition « (t]’\ L t;;p ) e R?
for all (tl)“l ey t;”) € II(n)\ {(1")}. Note that since f satisfies ANO, all players that

belong to coalitions of a given cardinality get the same payoff in Ugp. By EFF and ANO
of f, we have

p p
Do (i) =Y filUg) =Y filUg) = Ug(IND = 1,
k=1 k=1

ieN
which concludes the proof. O

Notice that Eq. (10) provides a method to obtain the sharing function associated
with a LEA value from the payoffs in global unanimity games. Next, we find the
sharing function associated with the Gilboa-Lehrer value.

Example 4.2 Obviously, the Gilboa-Lehrer value belongs to the family because it
satisfies LIN, EFF, and ANO. Recall that it is defined as the Shapley value of the (zero-
normalized) coalitional game associated with a global game, see Eq. (3). Note that the
coalitional game associated with a global unanimity game, see Eq. (2), is a coalitional
unanimity game. Indeed, let Q € IV with Q # | N] and define

Rog= |J T

TeQ:T|>1
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Then, by Eq. (2), vYe = ur, because Q < [STU [N \ §]if and only if Rp C S.
Using Eq. (3) we can write

GL (Ug) = Sh (ury) -

That is, if || Q|| = (tf", . tﬁ”). Then, for every i € N,
Loty > 1
GL,'(UQ): 0 ifny=1, {i}eQ

A-ifn =1, {i}¢ 0

Hence GL = ®% with

1 .
Al )\p> ) g Qat, e Apty) ity >1
“(tl ey {n_—lkl(o,xzzz,...,x,,r,,) it = 1. (1

Consider, for instance, the global unanimity game of the partition P =
{{1}, {2, 3}, {4, 5, 6}}. The Gilboa-Lehrer value, gives a zero payoff to player 1 and
treats the remaining five players equally. Then,

GL (Up) = O11111
P) = 7535757555-

Example 4.3 Another interesting LEA value that does not satisfy NPP is the Equal
division value, defined for every V € GNVandieN by

ED;(V) = V(anD.

Note that, when applied to unanimity games, for every Q € IV with Q # | N,
ED;(Ug) = !
i\Yg) = n

It is easy to check that it is a LEA value. Indeed, ED = ®* where

1
a(tf",...,té") =;(A1t1,...,)»ptp).

In the framework of coalitional games van den Brink (2007) conducted an
axiomatic comparison of the Shapley value and the Equal division value. We con-
clude by calculating the payoffs in the global unanimity game of the partition
P = {{1}, {2, 3}, {4, 5, 6}}. Obviously, all players get the same fraction of 1, i.e.,

(1 1111 1)
EDWUp)=(=,- = -, - .
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To conclude, and thanks to a remark from a referee, we point out that applying a
LEA value to the associated global game by Eq. (1) we obtain a linear, efficient, and
anonymous value for coaltional games that belongs to the family studied in Hernandez-
Lamoneda et al. (2008). Indeed, let v € CG" and consider its zero normalized game
vy € CQ(I)V. For every a € F,,, we define a value on cgV by ¢*(v) = v(i) + ®* (V™).
It is easy to check that p* satisfies linearity, efficiency and anonymity (see page 5) and
therefore it is a member of the family of values parameterized in Hernandez-Lamoneda
et al. (2008).

5 The family of LEAN values

In this section we characterize the family of values on G N that satisfy LIN, EFF, ANO, and
NPP. Obviously, this family is different to the LEA values because the Equal division
value defined above does not satisfy NPP. In other words, we impose the null player
property used by Gilboa and Lehrer (1991), NPP, to the family of values introduced in
Definition 4.2. We have already mentioned that not all values in the family satisfy NPP.
So, we restrict the unanimity functions presented in Definition 4.1 by requiring one
more condition. The condition states that the coefficient associated to a coordinate of
cardinality one in a partition of an integer should be equal to zero. We formalize this
idea in our second main result, where we characterize the family of LEAN (linear,
efficient, anonymous, and null player property) values.

Theorem 5.1 Let o € F, be such that for every (tl)“ , té"z, e tﬁp) e M)\ {(1")}
witht; =1,

A
) (tf”,t;z, ...,tp”) =0.

Then, the a-value satisfies NPP. Moreover, the a-values associated with unanimity
functions satisfying this condition are the only values on gN satisfying LIN, EFF, ANO,
and NPP.

Proof For the existence, take an « € F, satisfying the above condition. To show that
®“ satisfies NPP, the following claim will be useful.

Claim: Let V € GY and i € N a null player in the global game V. Then, for every
Q e TV with {i} ¢ Q and Q # [N],80(V) =0.

We prove the Claim by induction on the rank of the partition. The rank of Q is given
by r(Q) = n—(|Q]—1).Since Q # |N],take Q € " withr(Q) = 2and {i} ¢ Q.
Then, Q = [{i, j}1 U [N\{i, j}|. Since i is a null player in V, V(Q) = V (Q_;).
But Q_; = | N] and by definition V (|N]) = 0. Then, V(Q) = 0. Moreover, | N |
is the only partition which is finer than Q. Then, using the recursive definition of the
coefficients in Eq. (5) and the fact that §| 5 (V) =0,

8o(V) =V(Q) —8n(V)=0—0=0.

@ Springer



Two families of values for global cooperative games 195

Take Q € TIN\{| N |} with r(Q) = 3. Then, two cases can arise.*
1. O =1T[{i,j,k}TU LN \{i, j, k}]. Then, the partitions P < Q are

Py =|N], Py =[{i, jYTU LN\ {i, j}],
Py =[{i, JTU N\ (i, k} ], Py =[{j, K}TU LN\ {j, k}]

having rank 2 the partitions P», P3, P4 and rank 1 the partition Pj. Since {i} ¢ P>
and {i} ¢ Pz, we have already seen that the coefficients associated with these par-
titions are equal to zero. The coefficient associated with P is zero by convention.
Moreover, note that Q_; = P4 and by the recursive definition of the coefficients,
8p, (V) = V (P4) = V (Q—;). Then, using again the recursive definition of the
coefficients and the fact that 7 is a null player in V we can write

4
So(V) =V(Q) — ZfSP,(V) =V(Q) -V(©Q-)=0.

r=1

2. O0=T[{i, j1Y [{k,[}TU [N\ {i, j, k,}]. Then, the partitions P < Q are

Py =|N], Py =[{i, jYTU LN\ {i, j},
Py = [{k, }1U [N\ {k, 1}]

having rank 2 the partitions P,, P3 and rank 1 the partition P;. We have already
seen that §p, (V) = 0 because {i} ¢ P,. Recall, that 6p, (V) = §n;(V) = 0.
Moreover, note that Q_; = Pz and by the recursive definition of the coefficients,
dp,(V) = V (P3) = V (Q—;). Then, using again the recursive definition of the
coefficients and the fact that i is a null player in V we can write

3
8o(V)=V(Q) =) 8p(V)=V(Q)—V(Q-) =0,
r=1

where the second equality holds by the induction hypothesis.

Let us assume that the result is true forevery Q € TIN\{|N |} with1 < r(Q) =r < n.
Take Q e MY\{|N ]} with r(Q) = r + 1. By the induction hypothesis, §p(V) = 0
forevery P suchthat {i} ¢ P and r(P) < r(Q) — 1. Applying the recursive definition
of the coefficients of Eq. (5) twice,

So(V)=V(Q) = Y 8p(V)=V(Q) — Y 8p(V)=V(Q)—V(Q)=0,

P<Q P<Q_;
{ileP

which concludes the proof of the Claim.

4f |N| = 3, only case 1 appears.
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Let V € GV andi € N anull player in the global game V. Using the Claim, the
linearity of ®%, and the decomposition of V in global unanimity games we can write,

PI(V)= Y Se(V)®¥ (Ug).

QelM\{|N]}
{iteQ

Finally, from Definition4.2 k(i) = 1 and the condition imposed on the sharing function
a implies that % (Ug) = 0 for every Q € " such that Q # [N and {i} € Q.
Therefore, ®(V) = 0, which concludes the proof of the existence of a solution
satisfying the four properties.

For the uniqueness, let f be a value on gN satisfying LIN, EFF, ANO, and NPP. By
Theorem 4.1 we already know that there is an o € F,, such that f = ®*. Then, it

. Ap .
only remains to check that for every (th , tzh, ce, tp’) e M\ {(1™} with 1 = 1,
the sharing function o satisfies
Ap
a (tf”,t;z, ...,tp’) = 0.

Note that the above partition of n is associated with P € TTV such that P # |N |
and {i} € P for some i € N. Besides, {i} € P implies that Up(Q) = Up (Q—;) for
every Q € ITV. Then, i is a null player in Up and by NPP &% (Up) = 0. Finally, by
Definition 4.2 and the fact that #;;) = 1, the sharing function « satisfies the desired
condition. O

An interesting feature of all LEAN values is that when applied to a global game
associated with a zero normalized coalitional game by means of Eq. (1) they prescribe
the Shapley value of the underlying coalitional game.

Proposition 5.1 Let @« € F,, be such that o (1)“, téz, R t;;p> = 0, for every

(1’“, t;z, e t;") # (1™). Then, for every v € Cg{}’,
o (V?) = Sh(v).

Proof By Lemma 4.1, we can focus on how does the value behave in global unanimity
games of partitions of the form [77 U [N \ T], for some |T| > 1. By Eq. (6),
ITTTU IN\T]| = (1”", tl), where t = |T|. Let o € F, satisfy the condition in the
statement above. Then, o (1", t!) = 0 and consequently, a (1", ') = 1. All in
all,

1 ifier

% (U =
l( [T]ULN\TJ) 0 otherwise,

which is precisely the Shapley value of the coalitional unanimity game u 7. Then, the
result follows by Lemma 4.1 and LIN. O
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To conclude the section we illustrate the family of LEAN values by presenting an
instance which is not the Gilboa-Lehrer value.

Example 5.1 In the lattice of partitions (HN , <X),eachelement P € 1Y covers exactly

>ty = Y (28 —)

SepP SepP

partitions. Consider the global unanimity game Up, with P € TIY \ {{N]}. The idea
is to split 1 equally among the agents in the coalitions whose union gives a coalition
in P. That is, let ¢ be the value on GV defined for every i € S € P by

2ISI=1 g

 (Up) = .
v U = S ,@m T

Note that if {i} € P, then ¢; (Up) = 0. Additionally, for every i, j € S € P,
@i (Up) = @;j (Up). Moreover, ¢; (Up) = ¢; (Up) whenever i and j belong to two
different coalitions of P with the same sizes, i.e.,i € S € P, j € T € P, and
[S| =T

It can be checked that the linear extension of this value belongs to the LEAN family.

Indeed, ¢ = ®“ for the sharing function defined for every (tl)" , t% 2., tl),"’ ) €
I\ {(1")} by

2=l 1
S @)

We conclude by illustrating the behavior of this value in the global unanimity game
of partition P = {{1}, {2, 3}, {4, 5, 6}}. Then,

11111
w(Up)=(o ————— )

A A A
k(i) (tl r t22, e, l‘pp> = Ak(i)

5878747474

Note that, compared to the Gilboa-Lehrer value, this value favors the players who
form larger coalitions.

6 Conclusions

We have contributed to the scarce theoretical literature on global cooperative games
by studying two families of values in detail. We believe that any sensible Shapley-like
value for global games should lie within the family of LEAN or LEA values. We have
illustrated these families by providing new values that we plan to study in more detail
in the near future.

Our study provides the necessary theoretical framework that eases the application
to real problems. Indeed, we have provided a method to identify a value of the family
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that can better fit a particular situation by only specifying the desired payoffs in global
unanimity games. For instance, we believe that it can shed light to the problem of
assessing fair transfers or penalties to the countries in international environmental
agreements. In the future, we would like to study if the values proposed here could be
used to avoid free-riding or at least to minimize the gains from this behavior.

Another future project that we devise is the translation of values and properties that
exist in the literature of games with externalities. Indeed, global games can be embed-
ded in the family of games with externalities (Thrall and Lucas 1963) by assigning the
same worth to all the coalitions in a partition. Then, any value for games with exter-
nalities can be translated to a value for global cooperative games. It is quite simple to
check that some properties of values for games with externalities, like the anonymity
used for instance in Myerson (1977) and De Clippel and Serrano (2008) translates to
the homonymous property used here, but it is not so obvious for other properties.

Acknowledgements We are grateful to an anonymous reviewer and the associate editor for useful
comments and suggestions. This work is part of the R+D+I project grants PID2020-113110GB-100,
PID2021-124030NB-C32, PID2021-124030NB-C33, and PID2022-138956NB-100 that were funded by
MCIN/AEI/10.13039/501100011033 and by “ERDF A way of making Europe”. This research was also
funded by Grupos de Referencia Competitiva ED431C-2020/03 and ED431C-2021/24 from Conselleria de
Cultura, Educacion e Universidades, Xunta de Galicia, by Generalitat de Catalunya through grant 2021-
SGR-00306.

Funding Open Access funding provided thanks to the CRUE-CSIC agreement with Springer Nature.

OpenAccess Thisarticleis licensed under a Creative Commons Attribution 4.0 International License, which
permits use, sharing, adaptation, distribution and reproduction in any medium or format, as long as you give
appropriate credit to the original author(s) and the source, provide a link to the Creative Commons licence,
and indicate if changes were made. The images or other third party material in this article are included
in the article’s Creative Commons licence, unless indicated otherwise in a credit line to the material. If
material is not included in the article’s Creative Commons licence and your intended use is not permitted
by statutory regulation or exceeds the permitted use, you will need to obtain permission directly from the
copyright holder. To view a copy of this licence, visit http://creativecommons.org/licenses/by/4.0/.

References

Barrett, S.: Self-enforcing international environmental agreements. Oxf. Econ. Pap. 46, 878-894 (1994)

Carlsson, H., Van Damme, E.: Global games and equilibrium selection. Econometrica 61, 989-1018 (1993)

Caulier, J.-F., Mauleon, A., Vannetelbosch, V.: Allocation rules for coalitional network games. Math. Soc.
Sci. 78, 80-88 (2015)

Chander, P., Tulkens, H.: A core-theoretic solution for the design of cooperative agreements on transfron-
tier pollution. In Public Goods, Environmental Externalities and Fiscal Competition, pp. 176—193.
Springer (2006)

De Clippel, G., Serrano, R.: Marginal contributions and externalities in the value. Econometrica 76, 1413—
1436 (2008)

Faigle, U., Grabisch, M.: Values for Markovian coalition processes. Econ. Theor. 51, 505-538 (2012).
https://doi.org/10.1007/s00199-011-0617-7

Finus, M.: Game theoretic research on the design of international environmental agreements: insights,
critical remarks, and future challenges. Int. Rev. Environ. Resour. Econ. 2, 29-67 (2008)

Gilboa, L., Lehrer, E.: Global games. Int. J. Game Theory 20, 129-147 (1991)

Hernandez-Lamoneda, L., Juarez, R., Sanchez-Sanchez, F.: Solutions without dummy axiom for TU coop-
erative games. Econ. Bull. 3, 1-9 (2008)

Kéczy, L.A., et al.: Partition Function form Games. Springer (2018)

@ Springer


http://creativecommons.org/licenses/by/4.0/
https://doi.org/10.1007/s00199-011-0617-7

Two families of values for global cooperative games 199

Myerson, R.: Values of games in partition function form. Int. J. Game Theory 6, 23-31 (1977)

Rossi, G.: Solutions of partition function-based TU games for cooperative communication networking. In:
Future of Information and Communication Conference, pp. 645-666. Springer (2019)

Scafuri, A.J., Yannelis, N.C.: Non-symmetric cardinal value allocations. Econ. J. Econ. Soc. 52, 1365-1368
(1984)

Shafer, W.J.: On the existence and interpretation of value allocation. Econ. J. Econ. Soc. 48, 467-476 (1980)

Shapley, L.S.: A value for n-person games. In: Tucker, A.W. (ed.) Contributions to the Theory of Games
1L, pp. 307-317. Princeton University Press (1953)

Stanley, R.P.: Enumerative Combinatorics. Cambridge University Press, Cambridge (2011)

Thrall, R., Lucas, W.: n-person games in partition function form. Naval Res. Logist. Quart. 10, 281-298
(1963)

van den Brink, R.: Null or nullifying players: the difference between the Shapley value and equal division
solutions. J. Econ. Theory 136, 767-775 (2007)

Publisher’s Note Springer Nature remains neutral with regard to jurisdictional claims in published maps
and institutional affiliations.

@ Springer



	Two families of values for global cooperative games
	Abstract
	1 Introduction
	2 Preliminaries
	3 Global games
	4 The family of LEA values
	5 The family of LEAN values
	6 Conclusions
	Acknowledgements
	References




