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Abstract

In this paper, we present an application of intuitionistic fuzzy optimization model to a two person multi-
objective bi-matrix games (pair of pay-offs matrices) for the Nash equilibrium solution(NES) with mixed
strategies. We use linear membership and non-membership function for such computation. We introduce
the intuitionistic fuzzy(IF) goal for a choice of a strategy in a pay-off matrix in order to incorporate
ambiguity of human judgements and a player wants to maximize his/her degree of attainment of the
IF goal. It is shown that this NES is the optimal solution of the mathematical programming problem,
namely a quadratic programming problem. In addition, numerical example is also presented to illustrate
the methodology.
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1 Introduction

Fuzziness in bi-matrix game theory was studied by various researchers [I5] [7], where the goals are viewed as
fuzzy sets, but they are very limited and in many cases they do not represent exactly the real problems. In
practical situation, due to insufficiency in the information available, it is not easy to describe the fuzzy con-
straint conditions by ordinary fuzzy sets and consequently, the evaluation of membership values is not always
possible up to Decision Maker (DM)’s satisfaction. Due to the same reason evaluation of non-membership
values is not always possible and consequently there remains an indeterministic part of which hesitation sur-
vives. In such situation intuitionistic fuzzy set (IFS), Atanassov [2] serve better our required purpose. Also,
in realistic models, the more extensive application of multiple pay-off has been found to be more rather than
the simple pay-off [I1]. No studies, however, have been made for NES of multi-objective bi-matrix game with
IF goal which will be examined in this paper. We introduce here a new approach to solving multi-objective
bi-matrix payoff matrices in IF environment. IF goal for the pay-off matrices has been formulated in order to
incorporate the ambiguity of human judgement. We assume that each player has a IF goal for the choice of
the strategy and players want to maximize the degree of attainment of the IF goal.

For the purpose, this paper is organized as follows: In Section 2, we shall give some basic definitions,
notations and optimization model on IFS. In Section 3, a expected pay-off, IF goal for bi-matrix game is
defined and a degree of attainment of the IF goal is considered. The equilibrium solution with respect to
a degree of attainment of a IF goal is also defined. In Section 4, the methods of computing the NES of a
single-objective bi-matrix game are proposed, when the membership, nonmembership functions of the IF goals
are linear. In Section 5, the NES for multi-objective game is proposed. Lastly a numerical example is given
in Section 6.
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2 Intuitionistic Fuzzy Sets

The intuitionistic fuzzy set introduced by Atanassov [2] is characterized by two functions expressing the degree
of belonging and the degree of non-belongingness respectively.

Definition 1 Let U = {1,232, -+ ,2,} be a finite universal set. An Atanassov’s intuitionistic fuzzy set (IFS)
A in a given universal set U is an object having the form
A= {(i, pa(zi),valz:)) : xi € U} (1)

where the functions pa U= [0,1]; dena; € U — palas) €[0,1]
and va:U —=10,1] ie,x; € U — va(z;) €[0,1)

define the degree of membership and the degree of nonmembership of an element z; € U to the set A C U,
respectively, such that they satisfy the following conditions :

0 <pa(z)+valz) <1,Vx, €U

which is known as intuitionistic condition. The degree of acceptance p4(z) and of nonacceptance v4(x) can
be arbitrary.

Definition 2 For all A € IFS(U), let
ma(zi) =1— pa(z;) — valz), (2)

which is called the the Atanassov’s intuitionistic index of the element z; in the set A or the degree of uncertainty
or indeterministic part of x;. Obviously,

0<ma(z)<1l; forallael. (3)
Obviously, when w4 (z) = 0,V € U, i.e., pa(x) + va(x) =1, the set A is a fuzzy set as follows:
A= {{z,pa(e),1 - pa@)) o € U} = {{o,pa(@)) s 0 € U},
Therefore fuzzy set is a especial IFS.
If an Atanassov’s IFS C in U has only an element, then C' is written as follows
C = {{z, po (), ve(or)) (4)
which is usually denoted by C' = {{uc(zk),ve(xk))} in short.
Definition 3 Let A and B be two Atanassov’s IFS in the set U. A C B if and only if
pa(zi) < pp(r;) and va(z;) > vp(z;); for any z; € U. (5)
Definition 4 Let A and B be two Atanassov’s IFS in the set U. A = B if and only if
wa(z;) = pp(r;) and va(z;) = vp(x;); for any z; € U. (6)
Namely, A = B, if and only if A C B and B C A.
Definition 5 Let A and B be two Atanassov’s IFS in the set U. The intersection of A and B is defined as
AN B = {(ws, min(pa (), s (@), max(va (), vs ()| € U}. (7)
Definition 6 Let A and B be two Atanassov’s IFS in the set U and A > 0 be a real number. Designate:
(1) A+ B = {(zi, palxi)pp (i) — pa@i)ps (i), va(z:)ve(z:))|e € U}
(ii) AB = {(zs, pa(zi)up(z:), va(zi) + ve(zi) —valwi)vp(zi))|z: € U}
(iii) A = {< i, 1= (1= pa(z), (vale:)* > 2 € U}

Note: From the above definitions we see that the numbers p4(z) and v4(z) reflect respectively the extent
of acceptance and the degrees of rejection of the element x to the set A, and the numbers 74 (x) is the extent
of indeterminacy between both.
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2.1 Intuitionistic Fuzzy Optimization Model

Generally, an optimization problem includes objective(s) and constraints. Let us consider an optimization
problem
fi(z) 5> min; i=1,2,---,p
subject to, gi(z) <0; j=1,2,--,q,

where  denotes the unknowns, f;(z) denotes the objective functions, g;(x) denotes constraints (non-equalities),
p denotes the number of objectives and ¢ denotes the number of constraints.
The solution of this crisp optimization problem satisfies all constraints exactly.

2.1.1 Fuzzy Optimization Model

In fuzzy optimization problem such as fuzzy mathematical programming, Zimmermann [I7], fuzzy optimal
control, Zadeh [16], the objective(s) and/or constraints or parameters and relations are represented by fuzzy
sets. These fuzzy sets explain the degree of satisfaction of the respective condition and are expressed by
their membership functions [I8]. Analogously as in the crisp case, fuzzy optimization problem the degree of
satisfaction of the objective(s) and the constraints is maximized:
filz) > min; i=1,2,---,p
subject to, g;(2)<0; j=1,2,--- ¢,

where min denotes fuzzy minimization and < denotes fuzzy inequality.
According to Bellman-Zadeh’s approach [4] this problem can be transformed to the following optimization
problem
max p;(x); € R i=1,2,--- ;p+gq
subject to, 0<p(x) <1,

where p;(x) denotes degree of membership (acceptance) of x to the respective fuzzy sets. This application of
Bellman-Zadeh’s approach [4] to solve such fuzzy optimization problem realizes the min-aggregator.

2.1.2 Intuitionistic Fuzzy Optimization Model

Intuitionistic fuzzy optimization (IFO), a method of uncertainty optimization, is put forward on the basis of
intuitionistic fuzzy sets, Atanassov [2]. It is an extension of fuzzy optimization in which the degrees of rejection
of objective(s) and constraints are considered together with the degrees of satisfaction. This optimization
problems similar to fuzzy optimization problems can be represented as a two stage process which includes

(i) aggregation of constraints and objective(s) and
(ii) defuzzification (maximization of aggregation function)

According to IFO theory, we are to maximize the degree of acceptance of the IF objective(s) and constraints
and to minimize the degree of rejection of IF objective(s) and constraints as

max {r.(2)};

min{w (z)};
(@), v (z) > 0; k=12,....p+¢
k() = vi(z);
0 < pg() + vi(x) < 1

where 14 () denotes the degree of acceptance of 2 from the k" IFS and v () denotes the degree of rejection of
x from the k** IFS. According to Atanassov property of IFS, the conjunction of intuitionistic fuzzy objective(s)
and constraints in a space of alternatives U is defined as

AN B = {(z,min{pa(z), pp(r)}, max{va(z), vp(z)}) : 2 € U}, (8)
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which is defined as the intuitionistic fuzzy decision set (IFDS), where A denotes the integrated intuitionistic
fuzzy objective/ goals and B denotes integrated intuitionistic fuzzy constraint set and they can be written as

A = {omal@va@) o € U} = {(o.min (@), mlxvi(e) o € U) ©)
B = {@ps(@).vs@) i € U} = {(amin (o) mhxw, (@) @ € U, (10)

Let the intuitionistic fuzzy decision set be denoted by C, then min-aggregator is used for conjunction and
max operator for disjunction

C=ANB={{z,pc(x),ve(z)})|x e U}, (11)

whete,  pio(w) = min{ua (o). pn(e)} = it () (12)

and ve(z) = max{va(z),vp(z)} = I%E% vi(x), (13)

where pc(x) denotes the degree of acceptance of IFDS and ve(x) denotes the degree of rejection of IFDS.

Therefore,
po(r) < pr(z),vo(r) > vp(z); 1<k<p+q. (14)

The formula can be transformed to the following system

maxa, mingf

aglu’k(m)7 k:13233p+q
52%(%)7 k:17277p+q
a > f; and o+ <1;0,82>0

where o denotes the minimal acceptable degree of objective(s) and constraints and 8 denotes the maximal
degree of rejection of objective(s) and constraints. The IFO model can be changed into the following certainty
(non-fuzzy) optimization model as :

max(a — )

a < pp(); k=1,2,....p+q (15)
a> B and a+3<1;0,8>0

which can be easily solved by some simplex methods.

3 Bi-Matrix Game

A bi-matrix game, Nash [§], can be considered as a natural extension of the matrix game. Let I, IT denote two
players and let M = {1,2,...,m} and N = {1,2,...,n} be the sets of all pure strategies available for players
I, I respectively. By «a;; and +;; we denote the pay-offs that the player I and II receive when player I plays
the pure strategy 7 and player I plays the pure strategy j. Then we have the following pay-off matrix

Qi1 a2 o Qp Y11 Y12 o Vn
Q21 Q22 e D 21 22 2

A= n B = v v Y2n (16)
am1 m2 o Omn Ym1 Ym1 o Ymn

where we assume that each of the two players chooses a strategy, a pay-off for each of them is represented as
a crisp number. We denote the game by I' = ({I,IT}, A, B).
For two person non zero sum multi objective game, multiple pair of m x n pay-off matrices can be written

as
1 1 1 2 2 2
a%l a%2 ..oa%n a%l Q%Q q.qa%n
1_ Qg Qag oy . 2 _ Qg1 Qg crrQhy .
A - .« .. ... e ) A - ... e “ .. ?:
al a]‘ ...al a2 a2 ...a2

mn ml m2 mn
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nl nl nl
al%l a121 .. .O{]"’I
n n n
A — Qo1 Gy Qg
T ... DR DRI
nl nl nl
Q1 Qma Oy
1 1 1 2 2 2
111 112 e ﬁlln ﬁ%l ﬂ122 e %n
Bl _ 621 622 e ﬂQn . B2 — ﬁ21 /822 e 6211 .
- DRI DY DRI ’ - ... ... DR 1
1 1 DRI 1 2 2 ... 2
ml m2 mn ml m2 mn
n2 n2 ... N2
11 12 In
2 5t e B
. pn2 n
Tt B - DRI DREEY DY
n2 n2 ... ANn2
ml m2 mn

where the player I and the player II have nl and n2 number of objectives. Let the domain for the player I be
defined by Dy = D} x D} x ... x D' C ™! and that for the player Il be Dy = D x D2 x ... x D§? C R"2.

3.1 Nash Equilibrium Solution

Nash [8] defined the concept of Nash equilibrium solutions (NES) in crisp bi-matrix games for single pair of
payoff matrices and presented methodology for obtaining them.

3.1.1 Pure Strategy

Let I,II denote two players and let M = {1,2,...,m} and N = {1,2,...,n} be the sets of all pure strategies
available for players I, I respectively.

Definition 7 A pair of strategies (row r,column s) is said to constitute a NES to a bi-matrix game T if
the following pair of inequalities is satisfied for all ¢ = 1,2,...,m and for all j =1,2,...,n:
Qs < Qrs; Vrj < Vrs (17)

The pair (ays,Vrs) is known as a Nash equilibrium outcome of the bi-matrix game in pure strategies. A
bi-matrix game can admit more than one NES, with the equilibrium outcomes being different in each case.
The NES concept for bi-matrix games with single pair of IF payoffs in pure strategy has been proposed by
Nayak and Pal [I1].

3.1.2 Mixed Strategy

In the previous section, we have encountered only cases in which a given bi-matrix game admits a unique
or a multiple of Nash equilibria. There are other cases, where the Nash equilibrium does not exist in pure
strategies. We denote the sets of all mixed strategies, called strategy spaces, available for players I, 11 by

m

Sr=A{(z1,22,...,xm) €RY 12, > 0;4=1,2,...,m and Zwl =1}
i=1

SII = {(y17y27"‘7yn) € %i Y Z 077' = 1727 ey 1 and Zyl = 1}7

where R denotes the m—dimensional non negative Euclidean space. Since the player is uncertain about
what strategy he/she will choose, he/she will choose a probability distribution over the set of alternatives
available to him/her or a mixed strategy x in terms of game theory. We shall denote this bi-matrix game by

Fl = <{I,II},S[ X SII,A,B>.

For x € S;,y € Sr1, 27 Ay and 27 By are the expected pay-off to the player I and player I1 respectively.The
NES concept for bi-matrix games with IF goals in mixed strategies for single pair of matrices has been proposed
by Nayak and Pal [I1].
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Definition 8 (Expected pay-off ): If the mixed strategies 2 and y are proposed by the player I and player
11 respectively, then the expected pay-off of the player I and player II are defined by

2T Ay = Z inaijyj and 27 By = Z in%jyj. (18)

i=1 j=1 i=1 j=1

Definition 9 A pair (z* € Sr,y* € Syr) is called a NES to a bi-matrix game I'; in mixed strategies, if the
following inequalities are satisfied.

T * *T *.
xt Ay* < o*t Ay*; Vax € St } (19)

"By <a*TBy*; Vy e Si;
z* and y* are also called the optimal strategies for the player I and player II respectively. Then the pair of

numbers V = (2*T Ay*, 2*T By*) is said to be the Nash equilibrium outcome of I'; in mixed strategies, and
the triplet (z*,y*,V) is said to be a solution of bi-matrix game.

4 Single Objective Bi-Matrix Game with IF Goal

To derive the computational procedure for NES with respect to degree of attainment of the IF goal in single
objective bi-matrix games, first, we define some terms which are useful in the solution procedure. Let the
domain for the player I be defined by

D1:{xTAy:(x,y)eSfoHC%mx?R”}géﬁ (20)
and that for the player I be defined by
Dy ={x"By: (z,y) € S; x S;; C R™ x R"} C R. (21)

Definition 10 (IF goal ): A IF goal G, for player [ is defined as a IFS in D; characterized by the membership
and nonmembership functions

te, D1 — [0,1] and vg, D1 — [0,1]
or simply, p1 : D1 — [0,1] and v : D1 — [0, 1], (22)

such that 0 < () + v1(z) < 1. Let Gy be the IF goal and C; be the IF constraint in the space Dy, for the
player I, then according to Atanassov’s property of IFS [2], the decision D, which is a IFS, is a given by

= GinCi = {{z,up(x),vp(x)) sz € Di}
where, pp(x) = minfug, (@) e, () vo(z) = max{ve, (&), v, (2)}, (23)

®>

where 114 (x) denotes the degree of acceptance of IF decision set D and vp(x) denotes the degree of rejection
of IF decision set.

Similarly, a IF goal for player II is IF'S on Ds characterized by the membership function g, @ Do — [0,1]
and nonmembership function v, : D2 — [0, 1] such that 0 < pg, () +vg, (2) < 1.

A membership, non-membership function value for a IF goal can be interpreted as the degree of attainment
of the IF goal for a strategy of a payoff.

Definition 11 (Degree of attainment of IF goal): For any pair of mixed strategies,(z,y) € St x Srr, let
the IF goal for player I be denoted by G1(z,y), then the degree of attainment of the IF goal is defined as

max{ug, (z.9)} and min{g, (2.9)}. (24)

The degree of attainment of the IF goal can be considered to be a concept of a degree of satisfaction of the
fuzzy decision [2) [I6], when the constraint can be replaced by expected pay-off. When the player I and II
choose strategies x and y respectively, the maximum degree of attainment of the IF goal is determined by the
relation .

Let the membership and non-membership function for the aggregated IF goal be ui(z,y) and vi(x,y)
respectively for the player I and that for the player II, they are pao(x,y) and vo(z, y) respectively. Thus, when
a player has two different strategies, he/she prefers the strategy possessing the higher membership function
value and lower nonmembership function value in comparison to the other.
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Definition 12 (Equilibrium solution of IF bi-matrix game): Let A and B be the pay-off matrices of a
single objective bi-matrix game I'. If the player I chooses a mixed strategy z, the player II chooses a mixed
strategy y, the membership and non membership functions for player I and player IT are p;(z,y), v1(x,y) and
po(z,y), va(x,y) respectively, and their expected pay-offs are 27 Ay and x7 By respectively, then

pa(w,y) = ul(xTAy); vi(w,y) = (»TTAZJ)

p2(z,y) = pa(z” By); vo(z,y) = va(2” By).

A pair (z*,y*) € Sy x Syy is called a NES of the IF matrix game, with respect to the degree of attainment of
the IF goal in a single objective bi-matrix game if for any other mixed strategies x and y, the pair satisfies
the following inequalities

pr (2T Ay*) > pr (27 Ay*) and vy (2*7 Ay*) < vy (27 Ay*); Vo € Sp

po (T By*) > po (2’ By*) and va (27 By*) < vo(a” By*); Yy € S;.

(x*T Ay*, 2*T By*) is called the Nash equilibrium outcome of the bi-matrix game in mixed strategies. Since
the membership and non-membership functions are convex and continuous [6] 2], the solution with respect to
the degree of attainment of the aggregated IF goal for 'y always exist.

Thus an equilibrium solution for IF games is defined with respect to the degree of attainment of the IF
goals.

4.1 Optimization Problem for Player I

The linear membership and nonmembership functions [2] of the IF goal p;(z7 Ay) and vy (2T Ay), for the
player I can mathematically be represented as (Fig. 1):

1; 2TAy>a
T
pmeTAy) = { =202 g<aTAy<a
0; Ay <a
1; 2TAy<a
v (2T Ay) = “‘T;_“JE_E; a<z2TAy<a
0; 2TAy >a

where @ and @ are the tolerances of the expected pay-off 7 Ay and p; (27 Ay) should be determined in objective
allowable region [a,@]. For player I, a and @ are the pay-off giving the worst and the best degree of satisfaction
M1, 1

2

a a T Ay
Figure 1: Membership and nonmembership functions for player I

respectively. Although a and @ would be any scalars with @ > a, Nishizaki [14] suggested that, parameters a
and @ can be taken as
@ = maxmax r’ Ay = max max a;;
T Y i J

a = minmin 27 Ay = min min ajj.
T y i j
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Therefore, the conditions a < mm a;; and @ > max a;; hold. Thus player I is not satisfied by the pay-off less

than a but is fully satisfied by the pay-off greater than a. Now,

2T Ay —a —a A (1)

a T 2
= —_— = A 5
S ()T <a =iV +aT Ay
where c(l) and A= TA Similarly, if we define c = %, then the membership and nonmembership
functions can be written as N
1 zT Ay;>a
pr (7 Ay) = cgl) +2TAy; a<a2TAy<a
0; 2TAy <a
1; eTAy;<a
v (2T Ay) = 0(12) —2TAy; a<a2TAy<a
0; 2TAy >a

4.2 Optimization Problem for Player II

Here we are consider player II solution with respect to the degree of attainment of his fuzzy goal. The
membership and nonmembership functions of the IF goal po(2” By) and ve(z” By) can be represented as

(Fig. 2):

1; "By <b
T —
po(xtBy) =4 & EB_y;D; b<zTBy<b
0; xTBy >0
1; 2TBy >b
vo(x? By) = ’”TbB_yB_b; b<a2TBy<b
0; 2TBy <b
where b and b are the tolerances of the expected pay-off 27 By and ji»(2” By) should be determined in objective
A
K2, V2
1) H2
1 I o S
b b =T By

Figure 2: Membership and nonmembership functions for player II

allowable region [b,b] and b < min bij, b > maxb;;. Also, the membership and nonmembership functions can
i, i,
be written as

L s"By;> b
pa(a"By) = o5 +2TBy; b<aTBy<b
0; a"By <b
L 2T By; < b
Z/Q(J,‘TBy) = Cé2) _ .CETBy; b< l‘TBy f 7
0; a"By >b
where B = - B cél) = ﬁ and 0(2) = f%'

Since all the membership and non-membership functions of the IF goals are linear, the optimal solution is
equal to degree of attainment of the fuzzy goal for the matrix game. Since S; and Sy; are convex polytopes,
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for the choice of such unimodal, linear membership and non-membership functions, the existence of Nash
equilibrium of the game is guaranteed.
Thus the NES is equal to optimal solution of the following mathematical problem
P1: max i (27 Ay*) and min v (27 Ay*)
x xr
m
st Y mi=1; 1, >20i=12...,m
i=1
and

P2: max o (2*T By) and min vy (z*7 By)
y y

n
s.t. Zyjzl; y; > 0;0=1,2,...,n

Let (z*,y*) are the optimal solution to P1 and P2 respectively. From the above two problems, we see that
the constraints are separable in the decision variables, x and y. Hence the two problems yield the following
single objective mathematical programming problem

P3: max{ (e Ay") + (2" By)} + min{v (o7 Ay") + va(2"" By)}

m n
s.t. Zwizland Zyjzlg x; > 0; y; >0.

i=1 j=1

Theorem 1 If all the membership, non membership functions of the IF goals are linear, the NES with respect
to the degree of attainment of the IF goal aggregated by a minimum component is equal to the optimal solution
of the non-linear programming problem

P4 : max M+Xt+patqg—F5i—F2—p1—aqi} (25)

Z,Y,P1,P2,41,42:A1,A2,61,82
subject to Ay + cgl)em < pre™; —Ay+ cgz)em > pae™ (26)
Bz + cgl)e" < qe"; —Bx+ 0(2)6” > goe” (27)
T/iy + c(l) > A TAy + c < 51 (28)
2" By + c(l) > X\y; —2TBy+ c < B (29)
M+ A+ B <1 A =B A= B (30)
rTitxetaz=1 yi+y+ys=1 (31)
Tiy Yi, Aia ﬁ?ﬁpia qi > 07
where e™ = (1,1,...,D)T;e" = (1,1,...,1)T.
Theorem 2 If all the membership and non membership functions are linear, as introduced in Sections 4.4
and 4.5 and (x*,y*) is a NES for T' = ({I, 11}, A, B), then (x*,y*) is a NES for T with respect to the degree
of attainment of the IF goal.
Corollary: Let the conditions ¢ < min oy, @ > maxa;; and b < min v, b > max 7vi; hold, then, (z*,y*) is
i,J 0.J 0] i,J

a NES for I' = ({I,II}, A, B) if and only if (z*,y*) is a NES with respect to the degree of attainment of the
IF goal.

Thus, once an optimal solution (z*, y*, p}, p3, aF, ¢5, A5, A5, BT, B5) of the non-linear programming problem
( as in Theorem 1) has been obtained, (z*,y*) gives an equilibrium solution of the bi-matrix game. The
degree of attainment of IF goals G; and Gy can then be determined by evaluating 2*7 Ay* and z*7 By*, then
employing the membership and non-membership function p;,v7 and ps, vs.

5 Multi Objective IF Games

For a single objective bi-matrix games, the NES is already defined in Section 3 in this paper. Here we have
developed the computational procedure for NES with respect to degree of attainment of the IF goal in multi
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objective bi-matrix games. Let us consider the multi objective bi-matrix games (A%, B!);k = 1,2,...,n1 and
1=1,2,...,n2. Let player I's membership, non membership functions of the IF goal of the k" pay-off matrix
be ,u’f(:cT/lky); vk (xTAky); k=1,2,...,n1 and that of player II’s membership, non membership functions of
the IF goal of the [*" pay-off matrix be ub(x” Bly); vh (T Bly);1 = 1,2,...,n2, where

ok
LR SN S |

Definition 13 (IF goal ) A IF goal é’f with respect to the k" pay-off matrix for player I is defined as a
IFS on D; characterized by the membership and nonmembership functions
pen D¥ — [0,1] and Ver DY —[0,1]
or simply, ¥ : D¥ —[0,1] and v¥ : D¥ — [0, 1]
such that 0 < e (z)+ Ven (z) < 1. Similarly, a IF goal Glg with respect to the I** pay-off matrix for player II
is IFS on the set Dy characterized by the membership function fe D} — [0, 1] and nonmembership function
Ve DL — [0,1] such that 0 < N () + Vel (x) < 1.
For a bi matrix game, if the player I chooses the mixed strategy x and the player II chooses the mixed strategy

y, the k*" pay-off for the player I is represented by PF = 2T A¥y and that the I*" pay-off for the player II is
represented by P} = 2T Bly.

5.1 Aggregation Rule

Let us consider the NES with respect to the degree of attainment of the IF goal aggregated by a minimum
component, which is used in multiple criteria decision making, Bellman and Zadeh [4]. A membership, non-
membership function value for a IF goal can be interpreted as the degree of attainment [14] of the IF goal for
a strategy of a payoff. According to Atanassov’s property [2] of IF'S, the intersection of IF objective(s) and
constraints is defined as . Basically, in IF multiple criteria decision making the aggregation corresponds to
the union of all the IF'S intersection, and the solution is determined by maximizing the membership function
and minimizing the non-membership function of aggregated function of the intersection. Thus the player I
and the player II IF goals aggregated by minimum component are respectively as

pa(,y) = min i (27 AMy); v (x,y) = max vy (27 AMy)
pa(,y) = min i (27 B'y); va(x,y) = maxvi (2" B'y).

A pair of strategies (z*, y*) is said to NES with respect to the degree of attainment o f the fuzzy goal aggregated
by the minimum component for multi objective games (A%, B!);k =1,2,...,nl and [ = 1,2,...,n2, if for any
other mixed strategies x and v,

rnkin k(5T ARy) > mkin k(2T ARy, max U (s AFy*) < max v (2T AkRy*)
mlin s (2% BFy*) > mlin b (2T By*); max vh(zxT BFy*) < max V(a7 BRy®).
Thus the NES is equal to optimal solution of the following mathematical problem

P5: max mkin f (27 ARy*) and min max Vi (a7 Aky)
x x

m
st Y mi=1; 2; >0;i=12,...m.
i=1

P6: max mlin 1 (2T Bly) and min max vh(z*T Bly)
y y

n
st Y yi=1 y>0i=12...,n
j=1
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Therefore, the NES is equal to the optimal solution of the following mathematical programming problem

P7: max{mkin pk (2T Ay*) + mlin b (zxT By) — mkin vi(aT Ay*) — mlin Vs (zxT By)}
Ty
s. t. inzl; Zyjzl
i J
TiyYj 2 0,

where z* and y* are the optimal solutions. The process of solving IFO model can be divided into two steps,
which include aggregation of IF objective(s) and constraints, aggregated by Atanassov’s property [I] of IFS
AND defuzzification of the aggregated function so that the IFO model is changed into crisp one. Let us
consider the solution of the game with respect to the degree of attainment of the IF goal aggregated by
minimum component [2]. Such rule is often used in decision making [I6].

Theorem 3 If all the membership functions of the IF goals are linear, the NES with respect to the degree of
attainment of the IF goal aggregated by a minimum component is equal to the optimal solution of the non-linear
programming problem :

Ps: max M+ Xtpetge—B5i—F—p—a} (32)
z,Y,P1,P2,91,92,A1,A2,581,82
subject to
Aky + cgl)kem < pre™ _Aky + C&2>k€m > poe” (33)
Bz + cél)le" < qe™; — Bl + cg2)le” > qoe” (34)
xT/lky + cgl)k > A —folky + c§2)k < B (35)
T Bly + cél)l > Ay —z'Bly+ c§2)l < pBs (36)
MFELLSL A + B <1 A 2>B1 A > B (37)
Zmi = 1 Zyj =1 (38)
i J
xivyh)‘iaﬁiapivqi 2 OaVZ

where e™ = (1,1,...,D)T;e" = (1,1,..., )T k=1,2,...,nl and [ = 1,2,...,n2.

Proof : The Kuhn-Tucker conditions to the problem is satisfied. Let S be the set of all feasible solutions of
the above non-linear programming problem P8, then S # ¢, the null set. From the first constraints , we
have,

Aby o dFem < prem; — ARy 4 PR > poem

= xT/Iky + cgl)kxTem < prale™; —acTAky + c§2)kxTem > pozle™

= mkin[folky + cgl)k] < p1; mkax[—folky + 052)]6] > py, as ale™ = 1.

Similarly, from constraints (34) we can write,

(i

mlin[a?TBely ) ()

| < qu; mlax[—zTEly +e3] > qa.
From constraints and , we can write,

mkin[xTAky + cgl)k] > A mgx[f:cT/lky + cf)k] <5

mlin[acTBly + cél)l] > g mlax[—xTBly + ch)l] < Ba.
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NOW7 for arbitra’ry o = (x?yaplaanQ17q27A17A2aﬁ1762) € S7 we have,

M+A + pte-Hfl-5F—-—p—a
< mkln[ T ARy + c(l)k} + min[xTBly + cél)l} + m}?X[—xTAky + ng)k]

+mlaX[ By + '~ B~ B —p1 — @
< mkln[ w7 AFy + c(l)k] + min[xTBly + cél)l} + mkaX[—ﬂCTAky + 052)16]
+mlax[ T jl Y+ C(Q)l] ml?x[ TAky + C(2)k]
_ mlax[*l’TBly + 852)1] - Inkin[:z:TAky + cgl)k] — mlin[xTEly - cél)l]
< 0,

which shows that the optimal value of the objective function is non positive. Thus, the solution (x*,y*),
pi= [ *TAky* + cgl)]; P = max[ *TAlcy* + 0(2)]_
G = m[x*Tf}ly* +e) @ = m?X[ T By + c7);
A= mm[»’”*mky* + o) Bt = max[—a*T ARy* 4 P);
[

s = minle T By + ) 5 = max[ " Bly* + ;7]

l

of the quadratic programming problem are feasible and optimal. Therefore
o = (2%, y", p1,p3, 41, 43, A1, A3, BT, B3) € S.

The optimal value of the objective function of the non-linear programming problem P8 is 0. Conversely,
let a* € S be the optimal solution to the non-linear programming problem P8. Since the optimal value of
the problem PS8 is zero, we get,

A+ +ps+a =B — 65 —pi — ¢ =0. (39)
From and , we have,
minfe” A%y + i) < pia”em = pis max[—a” ARy 4 PN > (40)
minfe”B'y* + '] < g5 max[—2"Bly" + ) > g (41)
and similarly, from and , we have,
minfa"Afy" + P > AT max(—a T ARy 4 P < 7 (42)
mlin[x*TBly* + c§2)l] > A mlax[—x*TBly* + cgw] < B;. (43)

Using , and , we write,
PLTai—pr—G=A+X— 01— 5
< mkin[x*T/lky* + c:(ll)k] + min[x*Tf?ly* + céQ)Z]
— m}iix[x*TAky + 0(12) |- mlin[—x*TBly* + 052)1]
= mlin[z*TBly* + cgl)l] — mlin[fx*TBly* + c§2)l}
> —minfe*" A%y + i)+ max—e " A%y + ") 4 p} + 0 - 95 - 65,
If we consider x = x*,y = y* as a particular case in equations and , we get,
minfe™" A"+ <ply max(—a™T ARy 4 7] > )

minfe*" B'y* + &V <qli max(—a" Byt + V) > g5
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Therefore,
¢i —¢s > —minfe"" ARy + V) 4 max[ 2T ARy + 0 4 p] 4+ af - 03 - 63
=pi-p; < minfeT AR+ V) - max-a T ARy 4 ]
=pi < minfe A+ ) py > max(—a T ARy 4 PP, (44)
Similarly, ¢gf < mlin[:v*TBly* + cél)l]; g > mlax[—x*TBly* + céQ)Z]. (45)

Hence from , , and 7 we write,

Finally, using and and above equations, we can write
mkin[:cTAky* + cgl)k] < mkin[x*T/Alky* + cgl)k];

r%in[xTEly* + cgl)l] < mlin[x*TBly* + cgl)l].

Therefore, we conclude that the pair (z*,y*) is the NES with respect to the degree of attainment of the
IF goal aggregated by the minimum component for a bi-matrix game. U

Solution Procedure: The process of solving IFO model can be divided into two steps, which include
aggregation of IF objective(s) and constraints, aggregated by Atanassov’s property [I] of IFS and defuzzifica-
tion of the aggregated function so that the IFO model is changed into crisp one. Let us consider the solution
of the game with respect to the degree of attainment of the IF goal aggregated by minimum component.
Basically, in IF decision making the aggregation corresponds to the union of all the IFS intersection, and the
solution is determined by maximizing the membership function and minimizing the non-membership function
of aggregated function of the intersection.

6 Illustrative Example

Let us consider the player I and player II to have three strategies and three objectives which are defined in
the following pair of matrices as

Al =

=
I

S A3 =

B! = ;B =

N CO © N OO b~
H O o g o o

W ooty OOt
N O ot O W oo
w0 O 0N O
I N
o~ O WO

= oy oo B O
[ A e 2 R

The tolerances are arbitrary fixed for each matrices for each membership and non-membership functions of
the players. Let the IF goals for the first objective of the player I be represented by the following linear
membership and non-membership functions,

1; xTAly >9
pr (ah Aly) = 7"DTA;Z’72; 2<aTAly <9

0; 2T Ay <2

1; T Aly <2
v (zT Aly) = 7#,4_173,_9; 2<aTAly <9

0; T Aly > 9
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Similarly, let the IF goals for the first objective of the player II be represented by the following linear mem-
bership and non-membership functions,

1; 2By >9
pz(a" Bly) = %; 0<zTBly<9
0; xTBly <0
1; 2TBly <0
vi(e"Bly) = § B2 0<aTBly <9
0; 2By >9

Similarly for others. The solutions are obtained using LINGO software with formulating the problem by the
help of P8 giving NES. The results for some combinations is shown in the following table:

| NES | o1 | @ | x5 | wm | w | w3 | V ‘
(Al, Bl) 0.8234 | 0.1176 | 0.0590 | 0.8181 | 0.0000 | 0.1819 | (3.11,5.52)
(A2, Bz) 0.0000 | 0.1000 | 0.9000 | 0.0000 | 0.3925 | 0.6075 | (3.69,5.33)
(Ag, BS) 0.0000 | 1.0000 | 0.0000 | 0.0000 | 1.0000 | 0.0000 (6,6)

7 Conclusion

In this paper, we have presented a model for studying multi-objective bi-matrix games with IF goals. In this
approach, the degree of acceptance and the degree of rejection of objective and constraints are introduced
together, which both cannot be simply considered as a complement each other and the sum of their value is
less than or equal to 1. Since the strategy spaces of player I and player II could be polyhedral sets, we may also
conceptualize constrained IF bi-matrix game on the lines of crisp constrained bi-matrix games. On the basis,
we have defined the solution in terms of degree of attainment of IF goal in IFS environment, and find it by
solving an mathematical programming problem. A numerical example has illustrated the proposed methods.
This theory can be applied in decision making theory such as economics, operation research, management,
war science, etc.
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