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Abstract

A game-theoretical concept of an exact (cooperative) game corresponds to the notion of a discrete coherent lower
probability, used in the context of imprecise probabilities. The collection of (suitably standardized) exact games
forms a pointed polyhedral cone and the paper is devoted to the recognition of extreme rays of that cone, whose
generators are called extreme exact games. We give a necessary and sufficient condition for an exact game to be
extreme. Our criterion leads to solving a simple linear equation system determined by a certain min-representation
of the game. It has been implemented on a computer and a web-based platform for testing the extremity of an exact
game is available, which works with a modest number of variables.

The paper also deals with different min-representations of a fixed exact game u, which can be compared with
the help of the concept of a tightness structure (of a min-representation) introduced in the paper. The collection of
tightness structures (of min-representations of y) is shown to be a finite lattice with respect to a refinement relation.
We give a method to obtain a min-representation with the finest tightness structure, which construction comes from
the coarsest standard min-representation of y given by the (complete) list of vertices of the core (polytope) of y. The
newly introduced criterion for exact extremity is based on the finest tightness structure.

Keywords: extreme exact game, coherent lower probability, core, supermodular game, finest min-representation,
oxytrophic game

1. Motivation and overview of former results

The notion of a coherent lower probability and that of an induced credal set (of discrete probability distributions)
are traditional topics of interest in the theory of imprecise probabilities. These notions correspond to game-theoretical
concepts of an exact game and its core (polytope), widely used in the context of cooperative coalition games. The
analogy is even broader: a lower probability avoiding sure loss corresponds to a weaker concept of a balanced game
while a 2-monotone lower probability (= capacity) corresponds to a stronger concept of a supermodular game, also
named a convex game in game-theoretic community.

The discrete case is considered here: the sample space (= frame of discernment) for distributions is a fixed finite
set N having at least two elements. The elements of N correspond to players in the context of cooperative game theory
and to random variables in yet another context of probabilistic conditional independence structures. The collection of
coherent lower probabilities on N, where n = |N|, is a polytope in a 2"-dimensional real vector space, while the set of
non-negative exact games is a pointed polyhedral cone whose extreme rays are generated just by extreme points of that
polytope. In fact, the set of coherent lower probabilities can be viewed as the intersection of the cone of non-negative
exact games u with a normalizing hyperplane specified by u(N) = 1.

This paper offers a method to recognize whether a ray is extreme in the cone of exact games, which implicitly
gives a method to recognize extreme coherent lower probabilities. From the geometric point of view, the problem of
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recognition of extreme rays is interesting in itself. Thus, it is natural that it has been treated earlier, both in the context
of game theory and in the context of imprecise probabilities.

1.1. Extremity criteria in game theory

Some effort to develop criteria to recognize the extremity of an exact game was exerted earlier by Rosenmiiller [[16}
§ 4 of chapter 5] in his book on game theory. He offered one necessary and one sufficient condition for the extremity
based on a min-representation of the exact game; however, these conditions have a limited scope of use because they
are applicable only in quite special situations. In this paper we follow the idea of a min-representation and propose a
more general criterion whose input is the list of vertices of the core, which serves as a standard min-representation
of any exact game. Our condition is necessary and sufficient for the extremity of an exact game. Specifically, our
extremity criterion can use any of the so-called finest min-representations of an exact game; such a min-representation
can easily be obtained from the standard one. Note that, for certain exact games, the standard min-representation is
the only (finest) min-representation. These games were named oxytrophic in [16]].

1.2. Extremity in context of imprecise probabilities

Analogous problems were studied in connection with imprecise probabilities. Questions raised by Maass [[L1]
motivated Quaeghebeur and de Cooman [14] to become interested in extreme (coherent) lower probabilities and to
compute these in the case of small n = |[N|. Antonucci and Cuzzolin [1]] considered an enlarging transformation of a
credal set with a finite number of extreme points, when the respective (coherent) lower probability is computed and
then a larger credal set is induced by the lower probability. Their second step, namely representing a coherent lower
probability by the vertices of the induced credal set, corresponds to our standard min-representation of an exact game.

The theme of characterizing the extreme lower probabilities from [[14] motivated an even more general problem
of characterizing the extreme lower previsions discussed by De Bock and de Cooman [2f]; they related extreme lower
previsions to indecomposable compact convex sets in a finite-dimensional space.

It is always useful to be aware of the correspondence between concepts from different areas. For instance, Wallner
[21]] confirmed a conjecture raised by Weichselberger that the credal set induced by a (coherent) lower probability
has at most n! vertices. Nonetheless, the same result was achieved already by Derks and Kuipers [6] in the context
of cooperative game theory. They also made an interesting observation that whenever a core of an exact game has n!
vertices then it has the maximal number of 2" — 2 facets and gave an example of a game in the relative interior of the
exact cone whose respective core does not have the maximal number of n! vertices.

Note in this context that the polytopes which are cores of exact games are even more general than the so-called
generalized permutohedra introduced in [13]], which are also known to have at most n! vertices; see [19, Remark 12].

1.3. The case of the supermodular cone

The criterion we offer here is a modification of the criterion from [[19], where a necessary and sufficient condition
was provided for a supermodular game to be extreme in the cone of (suitably standardized) supermodular games.
That result was motivated by the research on conditional independence structures [17]], in which context extreme su-
permodular games encode submaximal structural conditional independence models. The supermodular criterion leads
to solving a simple linear equation system determined by certain combinatorial structure (of the core), which concept
was pinpointed earlier by Kuipers et. al. [9]. An analogous combinatorial concept has also appeared in the context of
imprecise probabilities: Bronevich and Rozenberg [3| Proposition 5] in their description of non-extreme 2-monotone
lower probabilities use “the collection of maximal lattices on which the 2-monotone measure is additive”, which col-
lection seems to coincide with the above-mentioned concept of core structure from [9,|19]. More specifically, on basis
of our consultation of [3]], we think that such coincidence holds but a complete proof of this conjecture of ours would
require some work because those two concepts are defined in different terms.

1.4. The case of the exact cone

The criterion for the extremity in the exact cone from the present paper can be viewed as a generalization
of the former supermodular criterion [19]. One can assign an analogous linear equation system to any sensible



min-representation of an exact game. The equation system is determined by the tightness structure of the min-
representation, which is a combinatorial concept directly generalizing that of a core structure from [9, [19]. Neverthe-
less, in the case of a general min-representation some modification is needed. More specifically, the equation system
assigned to a general min-representation can have some non-zero dummy solutions, which never occur in case of the
standard min-representation. Fortunately, the dimension of the space of these dummy solutions can be computed eas-
ily. Thus, in the general case, one has to correct the dimension of the space of solutions by subtracting the dimension
of the space of dummy solutions to get the so-called essential dimension, which is the right indicator of the extremity.

We have implemented both criteria and provide web-based platforms for testing the extremity of a supermodu-
lar/exact game in the respective cone for a modest number of variables. Of course, this can also be used to test the
extremity of coherent lower probabilities on small sample spaces. We have, however, intentionally chosen to work
with integer-valued games because this approach allows one to utilize the profits of integer arithmetic implementation.

1.5. The structure of the paper

The present paper extends a former conference paper [18]]; however, it brings additional results, in particular, a
necessary and sufficient condition for the exact extremity. Moreover, the terminology from [18] has slightly been
modified in the present paper to be more informative (this concerns later Definitions [3|and[7).

The structure of the paper is as follows. In the next section (§[2) we recall basic concepts and facts. In §[3] the
concept of a min-representation of an exact game is introduced. Different min-representations of the same (exact)
game can be compared using a relation of refinement introduced in §[4} the concept of a finest min-representation is
introduced there. After that, our criterion is introduced, explained and illustrated by an example in §[5} The question
of possible uniqueness of the min-representation of a game is discussed in §[6] In Conclusions (§[7) we give a few
remarks based on our computational experiments and mention open tasks. The Appendix contains the proofs.

2. Notation, basic definitions and facts

Throughout the paper we assume that the reader is familiar with basic concepts in polyhedral geometry, like a
polytope (= bounded polyhedron), polyhedral cones, their dimension, faces, facets, and vertices.

Let N be a finite non-empty set of variables, |N| > 2; its power set will be denoted by P(N) := {S : § C N} .
The symbol RY will denote the set of real vectors whose components are indexed by elements of N. Analogously,
RP™) is the set of real functions on P(N) (= vectors with components indexed by subsets of N). Given a set S C N,
the symbol ys will denote its zero-one indicator vector in RY: yg(i) = 1 fori € S and ys(j) = O for j € N\ S.
Given v, x € RV, their scalar product will be (v, x) := Y.y Vi - x;. The symbol dim(L) will denote the dimension of a
linear space L C R", the symbol Lin (*) the linear hull (in the respective vector space). The Minkowski sum of sets
X,Y CRY willbe denoted by X® Y :={x+y : xe X &ye Y}

2.1. Game-theoretical concepts

By a game is meant a set function y € R”™) with (@) = 0. Note that this is a shortened version of a longer term
transferable utility cooperative game one can meet in game theory [[16]. Let’s call a game u normalized if u(N) = 1.

Definition 1 (core, exact game, supermodular game).
Let u : P(N) — R be a game. Its core is a polytope in RY defined by

C) = {xeRV : inzu(zv) & VS CN Zx,»zu(S)}.
ieN i€S

The symbol ext C(u) will be used to denote the set of extreme points of C(u); note that an alternative term for an
extreme point is a vertex. A game y is balanced if C(u) # 0. A balanced game is called exact if

VS CN dxeC) Zx,-zy(S).
€S

A game u is supermodular if it satisfies the supermodularity inequalities
VYC,DCN ) +uD) < u(CuDbD)+u(CnD).
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A game u will be called ¢-standardized (where the letter £ stands for lower standardization) if u(S) = O forany S € N
with |S| < 1. Let us denote the class of exact ¢-standardized games by E,/(N).

Note that ¢{-standardized games are named zero-normalized in game theory, but we feel that “standardization” is
more suitable word here since “normalization” is more related to multiplication by a constant. A well-known fact is
that any supermodular game, named traditionally convex in game theory, is exact [S, §4]. The fact that, for any set
SCN,{xeC) : Y xi =u(S)}is aface of C(u) allows one to observe that any exact game u satisfies a formally
stronger condition

VS CN JxeextCu) Zx,-z,u(S). (1)
i€S
Indeed, every face of a polytope is the convex hull of extreme points of the whole polytope contained in the face. A
necessary condition for the exactness of a game y is that it is superadditive:

VABCNANB=0 uA) +uB)<uAUB).

Indeed, given disjoint A, B C N there exists x € C(u) with u(AUB) = Y;cq Xi+ X jcp X; and one has both };c4 x; > u(A)
and Y ;cpx; = u(B). In particular, any {-standardized exact game is non-decreasing, which means u(S) < w(T)
whenever S € T C N, and, hence, non-negative.

It can be derived from results in [[10] that the collection of exact games is a rational polyhedral cone, which means
it can be specified by finitely many inequalities with rational coefficients. Note that the question what is the least such
class of (facet-defining) inequalities for this cone is still open.

Thus, non-negative exact games on P(N) form a pointed rational cone and the same is true for E,(N). Trivial
examples of non-negative exact games are indicators of supersets for singletons in N, that is, functions v™¥ fori € N,
where vM(S) = 1if i € § and v"*(S) = 0 otherwise. It is immediate that any non-negative game can be written
uniquely as the sum of an {-standardized game and of a conic combination of these trivial examples of exact games.
We leave it to the reader as an easy exercise to observe that the non-negative game is exact iff its {-standardized
version is: adding v'"") to u corresponds to a shift of C(u). These facts imply that the question of testing the extremity
in the cone of non-negative exact games reduces to testing the extremity in E,(V). Moreover, they also imply that the
dimension of E;(N) is 2™ — |N| — 1 while the cones of exact games and the cone of non-negative exact games have
both the dimension 2V — 1.

Definition 2 (extreme exact game).
An {-standardized exact game u : P(N) — R is extreme if it generates an extreme ray of E ().

In particular, the zero game is not considered to be extreme. The fact that E,(/V) is a rational cone implies that any
extreme {-standardized exact game is a multiple of an integer-valued function u : P(N) — Z. Thus, when testing the
extremity of an exact game one can limit oneself to integer-valued functions. It has already been mentioned that any
supermodular game is exact. Since supermodular games also form a rational polyhedral cone the set of {-standardized
supermodular games is a (pointed) rational polyhedral sub-cone of E,(N). Therefore, any extreme ¢-standardized
supermodular game is also a multiple of an integer-valued function.

2.2. Interpretation of concepts in game theory and imprecise probabilities

This is to explain the interpretation of some of the mathematical concepts from §[2.1]in different contexts. Recall
that, in cooperative game theory, the set N of variables is interpreted as the set of players in a coalition game and its
subsets are interpreted as coalitions. The function y : P(N) — R with u(0) = 0 is sometimes called the characteristic
function of the game and N is called the grand coalition. In profit interpretation of u, one typically assumes u(S) > 0
for any S C N, and the goal is to divide the overall profit u(N) among players so that the strength of coalitions,
measured by p(S) for S € N, is taken into account. Then the core C(u) of u is interpreted as the set of acceptable
payoff vectors [x;];en of the overall profit u(N) = 3 ;cy x; to players such that each coalition S gets at least what is its
strength: >cq x; = u(S).

A balanced game is a game which admits at least one acceptable payoff and an exact game is a game in which
all lower bounds for payoffs to the coalitions are tight. The cone of non-negative balanced games is then pointed and
each of its rays can be represented by a function u normalized by u(N) = 1. Alternative description of the cone is
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then by means of the polytope of normalized non-negative balanced games: vertices of the polytope are normalized
generators of extreme rays. The same holds for the cone of non-negative exact games.

In the context of imprecise probabilities, the set N of variables is interpreted as the sample space for considered
(discrete) probability distributions; a term frame of discernment is often used instead, in particular, in connection with
(the theory of) belief functions. The core C(u) of a normalized non-negative balanced game y is then nothing but a
non-empty set of probability densities (= distributions) on N with lower bounds for probabilities x(S), S € N. Thus,
readers familiar with the theory of imprecise probabilities can observe that the core C(u) is nothing but the credal set
of probabilities on N determined by ; the set function u is then called a lower probability avoiding sure loss. Readers
not familiar with imprecise probabilities is referred to [20] to check details.

The analogy can be extended to exact games: a non-negative exact game u normalized by p(N) = 1 is nothing
but a coherent lower probability; see [20, Corollary 3.3.4]. Therefore, the vertices of the polytope of coherent lower
probabilities discussed in [14] are just the normalized generators of the cone of non-negative exact games. The
indicators of supersets for singletons, mentioned in §[2.1} correspond to degenerate lower probabilities and their
conic combinations to crisp lower probabilities, which have singleton credal sets. In particular, the ¢-standardized
normalized exact games coincide with non-crisp coherent lower probabilities in the context of imprecise probabilities.

A stronger concept of a normalized supermodular game coincides with the concept of a 2-monotone lower prob-
ability. In particular, the vertices of the polytope of 2-monotone lower probabilities from [3] are just the normalized
generators of extreme rays of the subcone of non-negative supermodular games. More details about the correspon-
dence of game-theoretical concepts and those from the theory of imprecise probabilities can be found in [12]], where
it has been explained that even a deeper game-theoretical concept of the Shapley value has its counterpart in pignistic
transformation in imprecise probabilities.

The concept of a supermodular game plays an important role in yet another context of the research on probabilistic
conditional independence structures [17]]. In this context, the set of variables N is interpreted as a set of (finite-valued)
random variables. The {-standardized supermodular games then establish an important class of structural conditional
independence models and the extremity of a game in the respective supermodular subcone means that the assigned
model is a co-atom in the lattice of structural conditional independence models.

3. The concept of a min-representation

A useful property of an exact game is that it can be represented as the minimum of a finite collection of additive
games. Specifically, every x € R" defines an additive game

é_— e RP(N) by the formula é—'(S) = Z Xi for any S C N’
i€S

and every exact game can be obtained as a set-wise minimum of a finite collection of such additive games. This leads
to the following concept.

Definition 3 (core-based and regular min-representation).
We say that 4 € RP™ has a min-representation (by additive functions) if there exists a non-empty finite set R € RV
such that

C = mi -
VSCN  wus) rmqusx @)

The set R is then interpreted as a min-representation of u and every x € R is assigned the class of respective tight sets,

called briefly the tightness class:
TH = {SgN:p(S)zzx,-}. 3)

i€S
The tightness structure of R is then the collection of these tightness classes: {74 : x € R}. A min-representation
R C RN of a game y is core-based if

(1) Djen Xi = u(N) forany x € R,



which is another way of saying that any vector in R is an element of the core. A core-based min-representation
R C RN of a game y is regular if, moreover,

(ii) for any x € R, the linear hull of { ys : S € 74} is the whole space R".

An equivalent formulation of the regularity condition (ii) is that the only vector in R" orthogonal to all vectors
from {ys : S € 71} is the zero vector. There exists at least one regular min-representation for every exact game.

Proposition 1 (min-representations of exact games).
A game u € R”™) is exact iff it has a core-based min-representation R. Every exact game has a regular min-

representation given by the list of all vertices of its core: R = extC(u). A min-representation R € RY of an exact
game y is regular iff R C ext C(u).

The proof of Proposition I]is shifted to It follows from Proposition [1|that any exact game has the
largest regular min-representation, which motivates the following definition.

Definition 4 (standard min-representation). _
By the standard min-representation of an exact game u € R”™ will be meant the complete list R of vertices of the
core C(u).

Remark. A game which admits a min-representation need not be exact as the following example shows. Put N =
{a, b, ¢} and consider R consisting of four vectors: (2,2,0), (2,0,2), (0,2,2) and (1,1, 1). The formula (2) defines a
game y with u(N) =3, u(T) =2 for T C N, |T| = 2, and u(T) = 0 otherwise. Thus, ¢ has a min-representation; it is a
balanced game and its core consists of a single vector (1, 1, 1). Nevertheless, for any singleton S € N, |S| = 1, there
isno x € C(u) with Y ;cq x; = 0 = u(S); thus, u is not exact. Taking R = {(1, 1, 1) } leads to a min-representation of
an exact game y’ given by ¢/(S) = |S| for any S € N. Note that by [16, Theorem 1.9 in chapter 5] a game u has a
min-representation iff it is totally balanced, which means that, for every O # T C N, the restriction of u to P(T) is a
balanced game.

4. Comparison of min-representations

One can have several core-based min-representations of a given exact game. Nevertheless, there are some impor-
tant relations between them.

Definition 5 (refinement ordering between tightness structures).
Let i be an exact game. We will say that a core-based min-representation R of u has a pruned tightness structure
{7F . x € R}, or briefly that R is pruned, if no pair of distinct vectors x,y € R in the min-representation exists such
that the inclusion 7% C 77" holds.
Two pruned core-based min-representations R and L of u will be equivalent if their tightness structures coincide:
(7! xeR) = {7}” : y € L}. Non-equivalent (pruned core-based) min-representations R and £ can be compared
with the help of their induced tightness structures. We will say that the tightness structure of R refines the tightness
structure of L if

VxeR dyeLl TYcT).

Alternatively, we can say that {7} : y € L} coarsens {T; : x € R} instead. Finally, we say that two core-based
min-representations are equally fine if their tightness structures refine each other.

It is easy to see that every class of equally fine min-representations can be represented by uniquely determined
pruned tightness structure. Indeed, one can simply remove from a non-pruned R’ those vectors whose tightness classes
are contained in other tightness classes and get a pruned min-representation R. Nevertheless, one may have several
equivalent min-representations having that pruned tightness structure.

Example 1. Take N = {a, b, ¢} and put

uN) =8, u(b,ch) =6, wu(a,b}) =pu(a,ch) =1,
6



(Xa, Xp, xc) | 0 | {a} (b} {c} |{a,b} {a,c} {b,c} | N
u ©0,1,7) o | o ° °
v (1,7,0) | e . ° °
w  (2,0,6) |e ) ° °
x (0,4,4) |e| @ °
y (2,3,3) | e . .
z 0,7,1) o | o ° °

Table 1: Tightness table for vectors from Example[l]

and p(S) = 0 for remaining S € N. This defines a supermodular game u, which is, therefore, exact. To give examples
of its min-representations consider the following sets of vectors in R":

R = {©,1,7), (1,7,0), (2,0,6)}
—_——— —— ~— —

u v w

and its extensions

R =RU{(0,4,4)}, R, =RU{(2,3,3)}, R; =RU{(0,7,1)}.
N N N
X y Z
The reader can easily verify that all these sets define core-based min-representations of y and the respective tightness
classes are encoded in Table Then R, has not a pruned tightness structure because 7+ C 77'. Analogously, ’7'y” cTh
implies that R, is not pruned. The min-representations R; and R, are equally fine and the corresponding equivalence
class can be represented by pruned min-representation R. Clearly, R refines trivially its superset Rs; on the other hand,
Rj3 does not refine R because 77" is not contained in any of 77, 74 and 77,.

The point is that the set of tightness structures of min-representations of a fixed exact game forms a lattice.

Proposition 2 (lattice of tightness structures).

Given an exact game u € R”™), the collection of tightness structures of its core-based min-representations is a lattice
with respect to the refinement relation and the equivalence of being equally fine. Formally, elements of the lattice
are the equivalence classes ordered by the refinement relation. The largest element in the lattice is the coarsest
tightness structure of the standard min-representation. The finest tightness structure can be constructed from the
above-mentioned standard min-representation R =extC (u) as follows:

[i] for any S € N consider the set R[S]:={xeR : S € TH} of vertices of C (1) having S in the tightness class
and define y$ € C(u) as their arithmetic mean:

1
S . . 7 “ S
y o= E — - X5 note that 77, = Vi fory=y°.
751 | RISTI ’ D :
xeR[S] xeR[S]

[ii] prune (the tightness structure of) the min-representation {yS : § C N} of u by the removal of (y5 = y with)
non-maximal classes 77 with respect to inclusion.

The proof of Proposition[2)is shifted to[Appendix A.2] Note that one can extend the proof to observe that other min-
representations of u with the finest tightness structure can be obtained by taking different positive convex combinations
of vectors in R[S |; they are, however, equivalent to the given one in [ii] in sense of Deﬁnition

Definition 6 (finest min-representation).
Any core-based min-representation of an exact game u which yields the pruned finest tightness structure will be named
its finest min-representation.



(Xa, Xp, xc) | 0 | {a} (b} {c} |{a,b} {a,c} {b,c} | N
X ©0,1,7) o | o ° °
y (0,7,1) |e]| e . .
z (1,7,0) ° . ° °
u (2,6,0) | e . . .
v 2,0,6) | e ) ° °
w  (1,0,7) | e ° ° °

Table 2: Tightness table for the standard min-representation from Example[2]

(X0, Xp, %) | 0 | {a} (b} A{c} |{a,b} {a,c} {b,c} | N
e (0,4,4) o | o .
f (2,018 |e o .
g (5.5.0) e . .
h (3,57 | . .
K} (%,7,%) . ° .
t 2,3,3) [ . °

Table 3: Tightness table for a finest min-representation from Example[2]

The procedure from Proposition 2]is illustrated by the following example.

Example 2. Consider the exact game y over N = {a, b, c} from Example E} The core of u has six vertices, given
in Table [2] where the respective tightness classes are shown. To illustrate the procedure described in Proposition 2]
consider S = {a}. Then R[S ] = {x, y} and their arithmetic mean is

1 1

—-0,,7+=-(0,7,1) =(0,4,4).

7 ( )+ 2 ( ) =( )
Similarly, if S = {b, ¢} then one has R [S] = {u, v} and the arithmetic mean is

1 1
) ) =(2,3,3).
2 (,6,0)+2 (2,0,6) =(2,3,3)

Incase S = 0 and S = N one has R [S]= R and the arithmetic mean is (1, %, %) and the respective tightness class is

just {0, N}. Therefore, the vector (1, %, %) is removed during the pruning step [ii]. The overall result of the procedure
from Proposition [2]is shown in Table 3]

5. Extremity characterization

If u € E;(N) is an {-standardized exact game, then its core C(u) consists of non-negative vectors and any core-
based min-representation of  is a non-empty finite subset of [0, c0)V.

5.1. Some arrangement

To formalize our result consider a core-based min-representation R of u. Let us choose and fix an auxiliary index
set I" for the vectors in R and imagine them being arranged in the form of a real array x € R™" whose rows are
indexed by I' and columns by N:

X := [X(7,0) lyerien € R™Y where R = {[x(y,)]ien : ¥ €T} C C(p).



The minimization formula (2) for R means that x is obtained by a set-wise minimization in the array x over its rows:

YSCN () =min ;x(y,i). )

In this context, the tightness classes (3) correspond to elements of I' and we also ascribe a certain linear subspace of
RY to each of them:

L, := Lin{ys : S €7} where 7, = {S CN : u(S) = Yjes X(y,1)} forany y €T. (®)]
Observe that dim(L,) > 1 as N € 7, for all y € T by the core-based condition (i).

5.2. The linear equation system

Every core-based min-representation satisfying (@) is ascribed a system of linear constraints for an unknown array

y = [V, i) ]yerien € RPNV,

The constraints are determined by the tightness classes 7, for y € I':

(@) YyeT YieNwith{i} €T,  y(y.i)=0,
) VS CNISI22 Vypel withS €T, 0T, Nies YO 1) = Sies Y01 ).

The meaning of the equivalence of pruned core-based min-representations from Definition [3]is that they give rise
to the same linear equation system (a)-(b) up to re-ordering of rows; indeed, the system is evidently given by the
tightness structure.

It is easy to observe that the starting array x € R™N gatisfies (a)-(b); the reason is that the constraints are deter-
mined by x through the tightness classes and y is ¢-standardized. On the other hand, additional “unwanted” solutions
to (a)-(b) may exist. Whenever, for some y* € T, a vector v € R belongs to the orthogonal complement of L, in R",
that is, whenever (ys,v) = 0 for any S € 7., then the formula

v, i) -={ vi iy =y, foranyyeTl,ie N (©)
T 0 ify=+vy", ’ ’
also gives a solution to (a)-(b). The linear hull of such additional solutions is characterized as the kernel of a certain
linear mapping.

Proposition 3. Given z € R™V satisfying (a)-(b) there exists a uniquely determined ¢-standardized game v € R*™)
such that

Vyel VS €T, v(S):Zz(y,i). (7)
ieS

The mapping A : z € R € RV 1 v € RP™, where Ry is the space of solutions to (a)-(b), is linear. The linear
space A_1(0) is the linear hull of solutions to (a)-(b) of type (6) and has the dimension

Z codim (L,) where, for any y € I', codim (L,) := |N| - dim(L,) = dim(Lj)
yell

denotes the dimension of the orthogonal complement Ly of L, in RN,

The uniqueness of the game v from (7)) follows from the fact P(N) = {U,er 7y, which itself follows from the
exactness of y. Indeed, for any S € N some y € I' exists with § € 7, and the formula (7) defines the value of ¥(S).
The proof of Proposition [3]is shifted to A substantial value in our extremity criterion is the so-called
essential dimension of the space of solutions to (a)-(b); basically, the solutions representing the zero game are ignored.
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Definition 7 (essential dimension).

Let u € E/(N) be an {-standardized exact game. Assume that R is a core-based min-representation of u, arranged in
an array x € RV satisfying (@). The essential dimension of R is the difference of the dimension of the linear space
R of solutions to (a)-(b) and that of the space A_;(0) from Proposition@

Let us call a solution y € Ry to (a)-(b) pure if it belongs to the orthogonal complement of A_;(0) in Rr. Thus, the
essential dimension is the dimension of the space T of pure solutions. Nevertheless, the next example shows that it
may happen that no pure solution to (a)-(b) is a min-representation (of ). The example also illustrates the concepts
introduced in §[3

Example 3. Consider the exact game u over N = {a, b, ¢} from Example I}

uN) =8, u(b,cl) =6, u(a b)) =pula,ch) =1,

and u(S) = 0 for remaining S C N. In Example [2] a finest representation of u was constructed, shown in Table[3] In
this case I' = {e, f, g, h, s, ¢} and the I" X N-array has 18 entries. The condition (a) gives rise to 3 equality constraints
in that array. The condition of type (b) gives 5 independent constraints of type >;cy Y(e, i) = Xy Y(¥, 1) fory € '\ {e}.
In particular, the dimension of the space R of solutions to (a)-(b) is 18-3-5=10.

As concerns the linear spaces from (5) and their dimensions, consider, for example, the f-row in the array. Then
one has

Lf = Lin{O’X[thN} = {(r,q,”) P rqe€ R}s
and dim(Ls) = 2. The reader can analogously observe on basis of Table that dim(L,) = 2 for any y € I'; therefore,
codim(L,) = 1forall y € I'. In particular, the space of dummy solutions A_;(0) has the dimension 6 and the essential
dimension is 10-6=4.

To observe that no pure solution to (a)-(b) yields a min-representation of u consider again the space Ly. Assume
that y € Tr is a pure solution to (a)-(b). Then its f-row y(f,*) € RY must be perpendicular to any v € L; because
any such v gives rise to a solution in A_;(0) of the form (6). This means that y(f, =) has to belong to (Ljf)'l =Ly =
{(r,q,r) : r,q € R}. Since y satisfies (a) and {b} € 7']’! one has y(f, b) = 0, implying that y(f, *) = (r,0, r) for some
r € R. Assume, moreover, that y yields a core-based min-representation of y, which implies that any row of y belongs
to C(u). Thus, y(f,*) € C(u), which contradicts the fact that there is no vector of the form (r, 0, r) in C(u). Indeed,
the reader can consult Table [2] to observe that elements (x4, xp, X.) € C(u) with x, = 0 have the form (r,0,8 — r) for
1 <r <2, implying x, # x..

5.3. The very criterion
The crucial observation is as follows.

Proposition 4. A non-zero {-standardized exact game u € E/(N) is extreme in E/(N) iff, for each core-based min-
representation of u, arranged in the form of an array x € R satisfying (@), the essential dimension is 1.

The proof of Proposition 4] is shifted to Nevertheless, one can avoid testing all core-based min-
representations. The reason is that the essential dimension is monotone with respect to the refinement ordering.

Proposition 5. Let R and £ be core-based min-representations of a non-zero exact ¢-standardized game u such that
the tightness structure of R refines the tightness structure of £. Then one has

1 < esdim (£) < esdim (R) < 2™ — [N - 1.
Thus, the essential dimension of equally fine min-representations is the same.

The proof of Proposition [j] is shifted to It allows us to simplify the extremity criterion because
testing of all core-based min-representations can be replaced by testing solely one of the finest min-representations.

Corollary 1. A non-zero ¢-standardized exact game u is extreme in E,(N) iff the essential dimension of its (arbitrary)
finest min-representation is 1.
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(2,0,1,1)
(1,1,0,2)
0,1,2,1)

O|la b ¢ d|lab ac ad bc bd cd | abc abd acd bed | N
2,2,0,0) | o o o . . ° .
2,1,1,0) | o . . . .
2,1,0,1) | o . . . °
(1,2,1,0) | e . . . °
(1,2,0,1) | o . . . .
(1,1,2,0) | o ° ° ° ° °
(1,0,2,1) | . . . . .
(1,0,1,2) | ® ° . ° ° °
0,2,1,1) | o | ® . . .
0,1,1,2) | o | @ . ° .

L] L ]

. .

L] L]

Table 4: Tightness table for the standard min-representation from Example[d]

Proof. Combine Proposition[d} Proposition [5|and Proposition 2] O

One can use Corollary [I]in combination with the construction in Proposition 2] which allows one to obtain one of
the finest core-based min-representations on basis of the vertices of the core of u. Another note is that the arguments
in the proof of Proposition [5|and a consideration extending the one in the necessity proof for Proposition [ allow one
to show that esdim (R) for any finest min-representation R of u is the dimension of the least face of E;(/N) containing
. The monotonicity of the essential dimension is illustrated by the next example.

Example 4. Put N = {a, b, ¢, d} and introduce a game over N as follows:

U(N) =4, u(S)=2 forS € Nwith|S|=3,
u(S)=1 forany S C N with |S| = 2 except for S = {c,d},
u(S) =0 forremaining S C N.

This is a supermodular game and, therefore, an exact game on P(N). The core R = ext C(u) consists of 13 vertices.
The respective tightness array is shown in Table |4, Every solution to (a)-(b) for the standard min-representation R
appears to be a multiple of the starting array shown in the very left column of the table. Thus, one has dim(Rr) = 1
and, since codim (L,)) = 0 for any y € I, one has esdim (ﬁ) =1.

The first 10 rows in Table |4| also define a min-representation R’ of , which, by definition, refines R. We found
out by computation that esdim (R’) = 4. In particular, the condition from Proposition 4| allows one to conclude that u
is not extreme in E,(N).

The procedure from Proposition [2] leads to a finest min-representation R with 10 vectors shown in Table[5}] One
can compute its essential dimension esdim (R) = 9, which illustrates the inequality from Proposition [5}

1 < esdim (R) < esdim (R) < esdim(R) < 11=2*-4-1.
[ S [
=1 =4 =9

This basically means that i does not belong to the relative interior of E,(N) but to its face of codimension 2 = 11 -9,
sometimes named a ridge of E,(N).

We have already mentioned that y is not extreme in E,(N). To illustrate this realize that it can be written as the
sum of two exact games, namely of

p'Ny=2, u'S)=1 forS CN,IS|=3, p'dac)=p'db.c)=p'{bd)=1,
and u'(S) = 0 for remaining S C N, whose core has three vertices, namely
extC(u') : (1,1,0,0), (0,1,1,0), (0,0,1,1),

and of the game
WN)=2, (2(S)=1 forS cN,IS|=3, pa.b) =p’({a.d)=1,

11



O|la b ¢ d|ab ac ad bc bd cd | abc abd acd bed | N

(2,2,0,0) | o o o . . e | o
4 4 4

(g,g,g,g) o | °
(3507 3! 3) L4 o L4
(3.3.3.3) | o . .
.35 e . .
(3.3.3.5) | e . .
G. 553 e . .
.33 0. . .
(3.332 | . .
(%,%,2,%) . . .

Table 5: Tightness table for a finest min-representation from Example[d]

and ,uz(S ) = 0 for remaining S € N, whose core has four vertices, namely
extC(u?) : (1,1,0,0), (1,0,1,0), (1,0,0,1), (0,1,0,1).

The above mentioned min-representation R’ is just the set of vertices of the Minkowski sum C(u') ® C(u?).

The fact that esdim (R) = 1 for the standard min-representation R of p means, by the supermodular criterion from
[19], that u is an extreme {-standardized supermodular game. Actually, ¢ and its multiples are the only examples
of extreme ¢-standardized supermodular games over 4 variables which are not extreme in the larger exact cone; this
observation was a result of our detailed analysis of the case [N| < 4. The last note is that R is not the only regular
min-representation which has the essential dimension 1. We found out by computation that the least such regular
min-representation of u exists and has 9 vectors: these are all the vectors from Table E] except (2,1,1,0), (2,1,0,1),
(1,2,1,0) and (1,2,0, 1).

5.4. Remarks on implementation

Consider the arrangement of a core-based min-representation R of an exact game u described in §[5.1} For com-
putational and implementation reasons, it is useful to consider a big zero-one tightness array encoding the tightness
structure. This array ¢ has rows indexed by I" and columns by subsets of N:

1 ifpu(S) = Yies X(y, D),
L= L) hersex € 10,177 where t(y,s>={ § A= Zies XD

To test whether (@) holds one can consider the tightness array ¢ € {0, 1™ and check whether each column in ¢
contains least once 1. Tables 2}{5] offer pictorial representations of respective tightness arrays; just bullets encode 1’s
and blank spaces encode 0’s.

The constraints (a)-(b) from §[5.2|for fixed I can be written in the form of a matrix equality Cr - y = 0, where Cr
is an appropriate constraint matrix with entries in {—1, 0, +1}. The rows of Cr encode the constraints and its columns
correspond to elements of I' X N. The matrix is sparse: every constraint of type (a) is encoded by a row with one
non-zero component while any constraint of type (b) for S C N, |S| > 2, is encoded by a row containing |S|-times a
component +1, |§|-times a component —1 and O otherwise.

The number of rows in Cr can be reduced because some of the constraints of type (b) follow from the others. For
example, whenever S C N, |S| > 2, belongs to 7, N T, N T for different y, p, o € I then only two constraints

Do =Y y.iy=0 and Yy - >y =0
i€S i€S i€S i€S

are enough. Therefore, if we denote, for S C N, by A(S) the number of 1’s in the respective column of the tightness
array ¢, then the maximally reduced number of rows of Cr is

AS) + Z [A(S)-1].

SCN,S|=1 SCN,S|>2
12



Testing of the condition from Proposition[d]for fixed I' can be realized by computing the nullity null (Cr) of the matrix
Cr, which is the dimension of the space of solution to Cr-y = 0. As concerns the essential dimension, it follows from
results in §[5.2] that it can be computed by the formula

esdim (R) = null (Cr) — Z codim (L,).
yell

Finally, computing codim (L,) for a given y € I" can be realized as follows. The respective y-row of the tightness array
¢ allows one to get the list 77, of tight sets for y. Thus, one can compose an auxiliary matrix whose rows are indicators
xs € RY for S € T,,. Then the rank of this matrix is nothing but the dimension of L, and, by the rank-nullity theorem,
the nullity of the matrix is |N| — dim(L,) = dim(L;) = codim (L,).

The computing routines were implemented in R language [15] and the web interface was created using shiny
framework for R [4]. To compute the vertices of the core of a given game, we have used rcdd package [§] for
generating extreme points and rays of a general convex polyhedron specified by linear inequalities. The package itself
is based on double description method [7]]. Bitmaps were used to speed up the operations with systems of subsets and
to handle tightness structures.

6. On uniqueness of min-representations

In general, one can have several min-representations of an exact game. But it may also be the case that only one
core-based min-representation exists, which happens if and only if the following condition holds.

Definition 8 (oxytrophic game).
We say that an exact game y : P(N) — R is oxytrophic if Y x € ext C(u)

35S C N with u(S) = Yis x; : VyeextC), y#x u(S) < Zy,-. 8)
i€S
Realize that (§) means that x is the only vector z € C(u) with S € 7. Thus, the condition from Definition
requires that each vector in the standard min-representation is involved in any core-based min-representation. This
relevant mathematical concept has already appeared in the literature and we simply took over the terminology in-
troduced by Rosenmiiller [16 § 3 of chapter 5]. The following gives an example of an oxytrophic game, which is
extreme in E/(N).

Example 5. Put N = {a,b,c,d} and consider R C RY consisting of 4 vectors (x4, Xp, X¢, X4), namely (1,1, 1, 1),
(2,2,0,0), (2,0,2,0), (0,2,2,0). Then the minimization formula @I) gives

u(N) =4, u(a,b,c}) =3, ua,b,d}) = u(a,c,d}) = u({b,c,d}) =2

pta, b)) = p(la,c)) = p(lb,c)) = 2, u(S) =0 for other S € N.
One can easily verify by computation that R = ext C(u), which allows one to check the condition (§) for arbitrary
x € extC(w): (1,1, 1, 1) has one respective set S = {a, b, c}, while (2,2, 0, 0) has even two respective sets S = {c} and

S = {c, d}, etc. In particular, u is oxytrophic. Moreover, u is also an example of an (extreme) exact game which is not
supermodular:

u(ta, c}) + u(b, c)) = 4 > 3 = u(la, b, c}) + u(ic}) .

An interesting observation is that, in case |[N| = 3, the {-standardized oxytrophic games are just the zero game
and extreme exact games. However, in case |[N| = 4, an extreme exact game exists which is not oxytrophic. The next
example is even a supermodular game.

Example 6. Put N = {a, b, ¢, d} and introduce

uN) =2, p(la.b,c}) = u({a,b,d}) = u({a,c.d}) = 1,
13



O|la b ¢ d|ab ac ad bc bd cd | abc abd acd bed | N
2,0,1,0) ° . ° ° . . ° °
0,2,1,0) | o | o o | o . . . . .
(1,1,0,1) . . o ° . ° °
(%, %, 0,0) | e e o . .

Table 6: Tightness table for the finest min-representation from Example[7]

and u(S) = 0 for other S € N. The core C(u) has 7 vertices (x,, Xp, X, X4), namely four substantial ones denoted by
R: (2,0,0,0), (0,1,1,0), (0,1,0,1), (0,0,1,1),
and three additional ones
(1,1,0,0), (1,0,1,0), (1,0,0,1).

The vectors in R satisfy @]): S = {b,c,d} for (2,0,0,0), S = {a,d} for (0,1,1,0), S = {a,c} for (0,1,0,1) and
S = {a, b} for (0,0, 1, 1). However, the remaining 3 vertices of C(u) do not satisfy (8). Therefore, u is not oxytrophic.
The condition (8] for the vectors in R implies that every core-based min-representation involves R. Nevertheless,
the vectors in R already provide a (regular) min-representation of u. Therefore, the procedure from Proposition [2| for
constructing the finest tightness structure results in R, which is the unique finest min-representation in this case.

On the other hand, an extreme exact (non-oxytrophic) game can have several inclusion-minimal regular min-
representations as the following example shows.

Example 7. Put N = {a, b, c,d} and

u(N) =3, u(la,b,c}) = u(la,b,d}) = u(la,b}) =2, u(a,c,d}) = u({b, c,d}) = u(la,c}) = u({b,c}) = 1,

and u(S) = 0 for remaining for S € N. Then core R = extC () consists of five vertices. Three of them satisfy the
oxytrophic condition (8):
L: (2,0,1,0), (0,2,1,0), (1,1,0,1),

while the remaining two vertices (1,2,0,0) and (2, 1,0,0) do not. Indeed, one has S = {b,c,d} or S = {b,d} for
(2,0,1,0), S = {a} for (0,2,1,0) and S = {a, b, c} for (1, 1,0, 1). Thus, u is not oxytrophic.

The procedure from Proposition [2] results in the finest tightness structure of a min-representation R shown in Ta-
ble@ One can show that esdim (R) = 1, which implies that y is extreme in E,(N). Note that finest min-representations
are not regular. In this case, two inclusion-minimal regular min-representations exist, namely £ U {(1,2,0,0) } and
LU{(2,1,0,0)}.

The last example shows that an oxytrophic game need not be extreme.
Example 8. Put N = {a, b, ¢,d} and
uUN)=2, ulS)=1forS CcN,IS|=3, u(a,b}) =u(c,d}) =1, and u(S) =0 forother S C N.
Then R = ext C(w) has four vectors (x,, Xp, X, Xg), namely
0,1,0,1), (0,1,1,0), (1,0,0,1), (1,0,1,0).
The vectors in R satisfy @): S = {a, ¢} for (0,1,0, 1), S = {a,d)} for (0,1,1,0), S = {b,c} for (1,0,0,1) and S = {b,d}

for (1,0, 1,0). Thus, u is oxytrophic. On the other hand, u is the sum of two other ¢-standardized supermodular games
u' and p?, where u' is the indicator of supersets of {a, b} and y? is the indicator of supersets of {c, d}.
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7. Conclusions

To have a practical result of our theoretical work we prepared a web-based application for testing the extremity of
an {-standardized integer-valued exact game, based on the criterion from Corollary I} It is available at

http://gogo.utia.cas.cz/finest-min-representation/ .

It also allows one to test whether the represented exact game is oxytrophic.

We have mentioned that the criterion for exact extremity is a modification of a former (simpler) criterion for
supermodular extremity from [19]. Since the former supermodular criterion has not been implemented so far we
decided to prepare a web-based application for testing the supermodular extremity too:

http://gogo.utia.cas.cz/standard-min-representation/ .

Moreover, we have also performed a few experiments with those routines. We have tested our criterion on 41
permutational types of 398 extreme {-standardized exact games over 4 variables; these were also earlier listed by
[14]. What we have found out is that 20 of these types are oxytrophic; one of them is mentioned in Example 5| The
remaining types are not, but for 19 of these the least regular min-representation exists; one of them is mentioned
in Example [f] We also found two types of extreme exact games for which two inclusion-minimal regular min-
representations exist; one of these two types is given in Example 7]

As far as we know our Corollary [I] provides the first complete criterion for the extremity of an exact game, where
the completeness means that a necessary and sufficient condition is given. The reader may think that computing the
finest min-representation and its essential dimension is unnecessarily complicated and may wonder whether a simpler
criterion exists. This is indeed one of natural open tasks one can raise in this context. Note that our intuitive expec-
tation, based on geometric consideration, is that there is no (excessively) easy complete criterion for the extremity of
an exact game: realize that the exact cone is high-dimensional and has the exponential number of facets and extreme
rays in |N|.

On the other hand, we believe that our computational experiments confirmed that the criterion from Corollary [I]
can be implemented efficiently. Moreover, it simplifies considerably in some special cases like in case of oxytrophic
games mentioned in §[6] Further group of open tasks concerns the computational complexity of testing the extremity.
One can ask whether the characterization problem in NP-complete or whether testing the condition esdim (R) = 1 is
polynomial in |R|. Questions of this kind could be a topic of further research.
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Appendix A. Proofs

Appendix A.1. Proof of Proposition
Let us recall what we are going to prove.

Proposition A game u € R”™ is exact iff it has a core-based min-representation R. _
Every exact game has a regular min-representation given by the list of all vertices of its core: R = ext C(u).
A min-representation R € R" of an exact game y is regular iff R C ext C(u).

Note that the proof uses special geometric concept of a normal fan (of a polytope) from [22].

Proof. If 1 has a min-representation R satisfying the core-based condition

(1) Yjenxi =u(N) forany x e R,
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then the min-representability condition
VSCN  u(S)=min » x @
xeR 4
ieS
implies @ # R C C(u) and the condition of exactness for u is evident.
Conversely, given an exact game yu we put R = ext C(u) and use

VS CN AxeextCu) Y xi=uS) )
ieS
to observe that (Z) holds with R in place of R. The core-based condition (i) for R is evident. To verify the regularity
condition
(>i1) foranyxeﬁ, the linear hull of {ys : S € 7¢}isRY, where 7 = {S CN : u(S) = Jics Xi },
consider a fixed x € R = extC (w) and realize that the vectors in the set V := {ys € RY : S € 74} U {—y~} belong to

the (inner) normal cone of (the least face of C(u) containing) the vector x, which is defined by

Ny = (veRY : VyeC) (v,y)>wx)} = {veR" : ng&(v,y):(v,x)},

ye
Indeed, for v = 5, S € 7%, one has
w3 =D iz )= x=(vx) foranyyeC).
ieS €S

The cone N, is the conic hull of V, which observation can be derived from Farkas’s lemma: if £ € R" is not in the
conic hull of V then w € RY exists such that (v, w) > 0 for any v € V while (¢, w) < 0. The former condition allows
one to show that y° := x + & - w belong to C(u) for 0 < & < &y with some small &y. Indeed, if S € 7 then

ny=Zx,~+s-2wi=,U(S)+8’<XS,W>Z/1(S)

ieS ieS ieS >0

and in case S ¢ 7+ one has
. & _ L : . - -
lim > 3fuS)= ) m-p(S) Hlim e 3 owi= D xi—u(S)> 0.
€S ieS ieS ieS

The latter condition says (t, y*)—(t, x) = (t,y*—x) = &(t,w) < 0, implying thatr ¢ N, (as Iy* € C(w) : {t,y°) < (¢, x)).

The next observation is that, for any x € C(u), x is a vertex of C(u) iff its normal cone N, is full-dimensional. This
result holds for any polytope P € R" in place of C(u). To see why this is the case the reader is advised to consult [22]
§ 7.1] for basic facts about the collection of normal cones for a polytope P, named the normal fan of the polytope.

One needs to realize that the lattice of normal cones is anti-isomorphic to the face-lattice of P. The latter means, for
X,y € P, that one has

N, C N, & F[yl 2 F[«] where F[x] denotes the least face of P containing x € P.

To this end realize that, for any v € N, and z € P, (v, x) = (v, 2) iff v € N, which allows one to observe
Flx] := ﬂ{zeP LX) = (1)) = ﬂ{zep cveN}={zeP : N.CN,}.
veN, VEN,

Hence we get
xisavertex of P & F[x] ={x} © N,isamaximal cone < N, has the dimension |N].

Since the linear hull of the normal cone N, for a vertex x € R is the linear hull of {xs : S € 7!} the condition (ii)
for x is implied by the last observation.

It follows from above arguments that any min-representation R C ext C(u) is regular. Conversely, given a regular
min-representation R of y, its elements belong to the core of u and the regularity condition (ii) for x € R implies that
the respective normal cone N, is full-dimensional, which happens only in case x is a vertex of C(u). 0
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Appendix A.2. Proof of Proposition

Recall that, given an exact game p € R”™, we introduced in Definition [5| a refinement relation for core-based
min-representations R, £ C C(u) of u:

Rrefines L & [VxeR Aye L Tt Q(I“)f‘ ] where 7 = {SCN : u(S) = in} for any x € C(u).
i€S
The min-representations R and £ are called equally fine if they refine each other. The tightness structure of a min-
representation Ris {71 : x € R}. We are going to prove the following.

Proposition Given an exact game u € R”™), the set of tightness structures of its core-based min-representations
is a lattice with respect to the refinement relation and the equivalence of being equally fine. Formally, elements of
the lattice are the equivalence classes ordered by the refinement relation. The largest element in the lattice is the
coarsest tightness structure of the standard min-representation. The finest tightness structure can be constructed from
the standard min-representation R = ext C(u) as follows:

[i] for any S C N consider the set R[S]:={xeR: S € T} of vertices of C(u) having S in the tightness class
and define y5 € C(u) as their arithmetic mean:

1
S . . 7 u S
y o= E — - X5 note that 77, = Vi fory=y°.
R[S Y D *
xeR[S] xeR[S]

[ii] prune (the tightness structure of) the min-representation {y* : S C N} of u by the removal of (¥ = y with)
non-maximal classes 75 with respect to inclusion.

Proof. The fact that the refinement relation is reflexive and transitive is evident. In particular, the relation of being
equally fine is an equivalence relation (on the collection of tightness structures of core-based min-representations of
). Recall that every equivalence class can uniquely be described by the respective pruned tightness structure, that is,
{7 : x € R}, where the tightness classes 7 are inclusion incomparable (see §E]). To show that this finite poset (of
pruned tightness structures) is a lattice it is enough to observe that

o there is the largest element in the poset,
e every pair of tightness structures has the infimum.

The largest element in the poset appears to be the tightness structure of the standard min-representation. Indeed, for
any core-based min-representation R and x € R € C(u), one can write x = Zyeﬁ ky -y with ky, > 0 and Zyeﬁ ky = 1.
Hence, for any S € T, one has

OZZX,‘—#(S): Z kylzyt_ﬂ(s)}’
i€S yeR: k>0 ieS
>0

which implies that 73" C 7' for any y € R with ky > 0. Thus, the tightness structure of R is coarser than the one of R.
Given two core-based min-representations R and £ of y, it is evident that

1 1
(TH=T¢nTy : z= 3 Xt xeR, yeL)
defines a common refinement of the tightness structures of R and £, and, thus, yielding their infimum.
To verify the last claim about the constructed finest tightness structure it is enough to show that it refines any
tightness structure. Given a core-based min-representation R, for any § C N, x € R exists with § € TE. Write
X = Y.ezk,-zwithk, > 0, Y7k, = 1, where Z € R = extC(u). Note that this implies 73 = ..z 7+ for any

T C N one has
D= HT) = D ke ) 7= ) ke uT) = D ke (7= u(T)

ieT €Z ieT €Z zeZ ieT
N————— —
>0
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and the expression vanishes iff ). z; = u(T) for any z € Z. The verification of the fact ‘7')’,1 = R[5 THfory=y"
is analogous. Therefore, for that fixed S € N and x € R with S € T, the inclusion Z C R [S] gives

Ti= () THc(TE=T¢.
2eR[S] zeZ

In other words, for every y = ys, there exists x € R such that ‘Ty” C 7, which fact we wished to verify. O

Appendix A.3. Proof of Proposition
Recall that it was mentioned in §[5.2] that additional “unwanted” non-zero solutions to the equation system

(@) VyeT YieNwith{ife T,  y(y,i) =0,
(b) VS CN,IS|22, Vy,pel withS € T5,NT,  Sies Y1) = Yies Y(0» 1),

may exist, where, by () in §[5.1]
T, = {SCN : uS)= Zx(y,i)} foranyy € T.
i€S
Specifically, if one denotes
L,=Lin{ys : S €7,} foranyyel,
and, for some y* € T, a vector v € R belongs to the orthogonal complement of L,- in R, then the formula
o v ify =y, .
y(y,i) .—{ 0 ify £y foranyy €T, i € N, (@)
also gives a solution to (a)-(b). We are going to prove the following.

Proposition 3t Given z € RV satisfying (a)-(b) a uniquely determined ¢-standardized game v € R”™) exists such
that
VyeT VS eT, v(S):Zz(y,i). )
ieS
The mapping A : z € Ry € RN s v € RP™) where Ry is the space of solutions to (a)-(b), is linear and the set
A_1(0) coincides with the linear hull of solutions to (a)-(b) of type (6). The dimension of A_;(0) is

Z codim (L,) where, forany y € I', codim (L,) := |N| - dim(L,) = dim(Lj)
yell

is the dimension of the orthogonal complement L, of the space L, in RV,

Proof. Realize that (a)-(b) for z together imply the consistency condition

VS CN Vy,pel withS €7,Nn7, Z z(y,i):z 2(p, ).
€S €S

Since the min-representation condition (see §[5.1))

VSCN  u(S)=min Zx(y,i). @)
L=

gives P(N) = ,er 7, one can correctly define v = A(z) using (7). This game v is uniquely determined through (7).
The function A : z € Ry — v € RPW) is linear by definition. Moreover, the condition (a) for z implies that v = A(z)
must be {-standardized.

It follows from (7)) that z is mapped by A to a zero game iff, for any y € T, the row-vector z(y, %) belongs to the
orthogonal complement of L, in RV. Thus, z can be written as the sum of solutions of type (6); these are linearly
independent for different rows. This implies the claim about the dimension of A_;(0). O
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Appendix A.4. Proof of Proposition

Note that the definitions of concepts used in the proof below are recalled in |Appendix A.3[ The only additional
concept is that of the essential dimension:

esdim (R) = dim(Rr) — dim(A_;(0)) = dim(Rp) — Z codim (L)
yel’

for a min-representation R; see §[5.2] Let us recall what we are going to prove.

Proposition @; A non-zero ¢-standardized exact game u € E(N) is extreme in E/(N) iff, for each core-based
min-representation of y, arranged in an array x € R™Y with (), the essential dimension is 1.

Note that an equivalent formulation of the condition from Proposition [4|is that the dimension of the linear space
Ry of solutions to the linear equation system (a)-(b) is 1 + Zyer codim (L,).

Proof. To verify the sufficiency of the condition from Proposition |4 we show it implies that whenever u = u' + y?
where u' € E/(N) and u? € E/(N) is non-zero, then k > 0 exists with u' = k - u2. To this end we put

R = extC(u') @ ext C(u?),

where @ denotes the Minkowski sum (see §. Since, by Proposition |1} ext C(u/) is a core-based min-representation
of yj , J = 1,2, one can easily observe that R is a core-based min-representation of u.

Assume that R is arranged in the form of an array x € R™¥ satisfying {@). Consider the respective equation
system (a)-(b). We already know, by Proposition (3} that . - codim (L,) linearly independent solutions to (a)-(b)
exist in A_;(0).

The idea is to construct two other solutions to (a)-(b), which do not belong to A_;(0). Recall we assume that
= u' + p? with u', > € E;(N), > # 0. Realize that every x € R is the sum of two vertices of corresponding cores:
x = x' + x*> where x' € extC(u') and x> € ext C(u?). To observe that one has § € 74 = S € 7')’:11 N 7';‘22 in this
situation write

0= xi—u($)= ) xl+ 3 af—ul(§)~4'(S) = (Z % —u1<5)]+(2 57 —;ﬂ(S)]

ieS ieS ieS ieS ieS

>0 >0

and realize that both non-negative summands must vanish. Denote by ! the index set for the standard array min-
representation of ', analogously Y for u?. Thus, for any y € T, rows y! € T! and y? € T2 exist such that

x(y,i) = x'(y', i) + X*(y*,i)  foranyie N.
We fix the pair (y',y?) for any y € T then. The desired different solutions to (a)-(b) with I" will be
vy ) =x' 0D, Y2 i) :=x*(»2i)  foranyyeTandie N.

To observe that y' solves (a)-(b) use the inclusion Ty € T, (where the latter is the tightness class relative to u') and
the fact that x" solves (a)-(b) in space R™*¥: analogously with y2. Similarly, it is not difficult to observe that the linear
map A from Proposition [3|transforms y' to u' and y? to 12. Because y> ¢ A_;(0) the linear hull of A_;(0) U {y?} has
the dimension at least 1+ 3 codim (Ly). Hence, the assumption implies that Lin (ﬂ_ 1(0) v {y2}) is the whole space
Ry of solutions, which forces y! = k- y? + Y4 €5 - z, for some finite A’ € A_;(0) and real coefficients k, £, € R.
The linearity of the mapping A from Proposition and the fact that it maps elements of A’ to 0 then gives u' = k- .
Since both u'(N) > 0 and 4>(N) > 0, one has k > 0, which concludes the proof of the sufficiency.

To verify the necessity of the condition from Proposition []it is enough to show that its negation implies that 4 is
a convex combination of u', 4> € E;(N) none of which is a multiple of y. For this purpose assume that a core-based
min-representation ) # R C C(u) exists, arranged in the form of an array x € R™" satisfying (@), such that the linear
space of solutions to (a)-(b) has the dimension different from 1 + Zyer codim (L,).
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Consider the linear mapping A from Proposition 3} by (@), A(x) = u # 0, which implies that x ¢ A_;(0). Let B
denote the linear hull of A_(0) U {x}; its dimension is 1 + 3}, codim (Ly). The vectors in B are solutions to (a)-(b)
and the assumption implies that a solution y € Ry € R™V to (a)-(b) exists which is outside B: y ¢ B.

Consider the line L in R™¥ passing through y and X, namely the vectors

zZ2:=(1-¢&)-x+e-y forany e e R.

Observe that L does not contain a vector in A_;(0) as otherwise, two different vectors of L belongs to B implying that
the whole line L, including y, belongs to B. Moreover, the only vector of L which belongs to B is X, as otherwise, by
an analogous consideration, the whole line, including y, belongs to B. As vectors in L satisfy (a)-(b), by Proposition[3]
{-standardized games v®, € € R, exist such that

VeeR YyelwithS eT, Z Z(y,i) = V°(S).
ieS
The next step is to show that, for sufficiently small ||, one has
VyeTandS C NwithS ¢ 7T, Z 2°(y,i) > v(S), (A.1)
i€S
which implies, for those small |g|, that
& — : & . f C .
ve(S) 1516151;2()/,1) orany S C N
In particular, v* has a core-based min-representation and, by Proposition[I] one has v* € E(N) for those small |].

To ensure (A.T)) for small |¢], consider a fixed y e T'and S C N, S ¢ 7, and choose 7 € I' such that S € 7, by
(@). The definitions of 77, and 7 then imply

0 < > x(ri) = u($)= 3 x(ri) = 3 x(m.i).
€S ieS €S
This allows us to write

D EG) = VS) = ) 2 - ) 25mi)

ieS ieS ieS

= (I-#)- Zx(y,o—Zx(n,i)] + s'[z Yo, = ) |,

i€S i€S i€S i€S

>0

and observe that the limit of this expression with ¢ tending to zero is positive. Therefore, after considering all pairs
(v,8),y €T, S ¢ Ty, (A) is ensured for sufficiently small |e].

Thus, there exists 0 < & such that both k := (1 —&)-u+e&-v' and A := (1 + &) - u — & - v! belong to E¢(N).
Clearly, u = % SK+ % - A. Neither « nor A is a multiple of . To show that assume for a contradiction that xk = k - u
for k > 0. Consider the arrays k - x and z° in R™" defining through (7) k - 1 and v* = «, respectively. Hence, their
difference k - X — z® belongs to the linear space A_;(0). This means that z° € B which contradicts the fact that the line
L intersects B solely in the vector x. Since neither « nor A is a multiple of u, the proof of the necessity of the condition

from Proposition[d]is complete. O

Appendix A.5. Proof of Proposition

Recall from §[5.1] that we can arrange any core-based min-representation of an exact game u in the form of an
array x € RV satisfying

VS CN ﬂ(S)=r§1€151 ;X(w) @
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and that each row is then assigned a special linear subspace of RY by
L, = Lin{ys : S€7,} where 7, = {S CN : u(S) = Yijes X(y,)} foryeTl. ®
The essential dimension of a core-based min-representation R of y is then
esdim (R) = dim(Rr) — dim(A_1(0)),

where Ry is the space of solutions y € R to (a)-(b) and A_;(0) is the space of dummy solutions to (a)-(b) from
Proposition[3] Let us recall what we are going to prove.

Proposition[5; Let R and L be core-based min-representations of a non-zero exact {-standardized game y and the
tightness structure of R refines the tightness structure of £, which means that

YxeR Aye L TECTy.

Then one has
1 < esdim(£) < esdim(R) < 2M — N - 1.

Hence, the essential dimension of equally fine min-representations is the same.

Proof. The inequality 1 < esdim (£) follows from the definition of the essential dimension and the assumption that
u is non-zero (see the analysis in §[5.2). We are going to show that esdim (£) < esdim (R) whenever either of the
following two cases occurs:

I. £L=RU{v} wherev e C(u),
II. £=R\ {w}whilev e £ exists with 7/, € 7.

This is enough because whenever the tightness structure of R refines that of £ then £ can be obtained from R by a
series of operations of type I. and II.

A preparatory consideration is as follows. Assume that R is arranged in a real array x € R™V, as described in
§ Then the linear space R € R™V of solutions to (a)-(b) has the following orthogonal decomposition:

Rr=A_1(0)®Tr where A_;(0) is the space from Proposition
and Tr:={yeRPV : ysatisfies (a)-(b) & y(y,*) € L, foranyy eI}

is the space of pure solutions. Indeed, given a solution y € R™¥, for any y € T, the respective row-vector in R" has
unique orthogonal decomposition y(y, *) = y°(y, ¥) + Y’ (y, ) with y'(y, ) € L}f and y'(y, *) € L,. The fact

0= (s Y00y = ) Yi) = D Yo=Y i) forSeT,

ieS ieS ieS

allows one to verify that the both vectors y°,y” € R™V satisfy (a)-(b). They are orthogonal in R™ because the scalar
product in R™¥ is the sum of scalar products in RY for the rows. The consequence of this fact is that the essential
dimension is nothing but the dimension of the space of pure solutions: esdim (R) = dim(7'r).

In case I. arrange £ into a real array X € RN (as described in § and assume that X = I" U {07} where
v = X(o,*) € C(u); that is, the sub-array Xxr is an arrangement of R. To show dim(7T'y) < dim(7) we consider
a linear mapping from T’y to Tt which ascribes to y € Ts € R¥¥ its restriction yr € RV to rows in . It is
evident that yr € T and it remains to show that the mapping is injective, which means, if y',y? € Ty and y}- = y2
then y! = y?. This reduces to showing y' (o, *) = y?(o, ). By the definition of Ty we know that both these vectors
belong to L,, which gives y'(c, *) — y?(0,*) € L,. To conclude that the vectors coincide it is enough to show
y!'(0, *) — y*(0, *) € L:. That means, for any S € 7, to verify (s , y' (0, *) — y*(c, *)) = 0, which can be re-written
in the form Y;c5 y'(0,i) = Yics ¥*(0,i). The condition (@) for I' implies there exists y € T such that S € 7,; thus,
S € 7, N T, and by the consistency conditions (b) for y', y? € Ty and the assumption y} = y% write

DY@ =YY =) Yo=Y Yo,
i€S i€S ieS ieS
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which gives what was desired. We have shown dim(7'y) < dim(7'r) in case L.

To cover the case II. it is enough to imagine £ indexed by I' and R by £ = T' U {o} with w = x(0, *) € R and to
extend the above observation as follows: whenever 7 € I" exists such that 7, € 7, then dim(T'y) = dim(7r).

To this end we show that the restriction mapping from 7'y to Tt is surjective in this case, which means that any
z € Ty is the restriction of some y € Ts. Consider the vector z(r, *) € R" and its orthogonal decomposition (with
respect to L, and its orthogonal complement L} in RY):

z(m,%)=7"+7  wherez’ € L:and7 € L, .

Put y(c, i) = z; for any i € N while y(y, i) = z(y,i) fory e 'and i € N. Hence, y(y,*) € L,,y € I', and y(o, *) € L, by
the construction. Because z satisfies (a)-(b) to show that y satisfies (a)-(b) one can restrict to the case that S € 7, N7,
fory € I" and verify X5 Y(0,0) = Xies Y(y, 7). The assumption 7, € 7 implies that § € 7, N7, and write using the
fact that Y5 2 = (xs,2°) = 0 (since S € T, and 2° € L}):

D=y =y Ay =Y ami = ) 2 = Yy

ieS ieS ieS ieS ieS ieS €S

Thus, one has dim(7T'y) = dim(71), which concludes the proof in the case II.
The upper bound for esdim (R) = dim(7'1) follows from the fact that the linear mapping ‘A from Proposition
restricted to 7't is injective. Therefore, the dimension of 7' is at most the dimension of E/(N). O
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