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Abstract. In a recent illuminating paper, June M. Parker [5] discussed Choquet
integral representations of comonotonic additive functionals and related concepts.
In our paper we provide a generalization of the Choquet integral and use this to
obtain an integral representation for comonotonic additive operators.

1. Introduction. The present paper was motivated by the desire of the author to
design a decision theory where the subjective measures of uncertainty (probabilities,
capacities, or even only increasing mappings defined on some set of events) may vary
with time. Instead of considering special function spaces it turned out that the main
results could be proved for quite general Riesz spaces. The main technical tool is an
“oldie” from the beginning of the theory of Riesz spaces, namely Freudenthal’s
spectral theorem.

Our paper may be considered as a follow-on to the one by June M. Parker [5].
All results in her interesting paper have Riesz space counterparts. As the arguments
are easily transferred we do not discuss the details. Before reading this paper the
interested reader is strongly recommended to consult [5] for additional motivation
and further details. Concepts from the theory of Riesz spaces which are not
explained in the present paper may be found in the excellent monograph by Lux-
emburg and Zaanen [4]. For the convenience of the reader we have completely
adopted their notation. In addition, a few basic definitions and properties from the
theory of Riesz spaces may be found in the appendix. Sometimes, for the sake of
clarity, minor additions have been made.

2. The generalized Choquet integral. Let L and M be Riesz spaces and denote the
set of all components of some nonzero ¢ € L, by C,. Recall that for any projection
band B we have Pge € C,. Assume that the mapping ¢ : C, — M has the properties

(i) p0)=0,
(i) @(r1) = @(r2) if ry > ra; 11,12 € Ce.
As in the real valued case it is easily verified that every e-step element f has a
n
“layered” representation f= Y Biri; B € Riry > ... >ryrp € C, and it makes

k=1
sense to define

q)w(f) = ijdqj = Z,Blcfp(”k)’ ﬁk > 0; = ...=>2TIprk € Ce-
k=1

This operator may well be called generalized Choquet integral. As ®, behaves
additively on the partial sums of layered representations it follows that ®,(f) is
independent of the chosen layered representations of f.
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In order to define the generalized Choquet integral for more general elements of
L we assume that L has the principal projection property whence Freudenthal’s
spectral theorem applies. (See [4, p. 247 fI.].)

Let 0 <f<(b—c)e for some nonzero ¢ € L,; b,c € R, and assume that
¢ {lre @ € Ry} — M, satisfies (i) and (ii); remember that the /r, are components
of e and /r, =/Rye = ¢ —/p,. (The set {{p, : @ € R} } is usually called the spectral
system of f with respect to e.) It is natural to define lower and upper sums by

S fo9) =) Biglra) and S(r.f,0) =Y Brgplire, )
k=1 k=1

where By := (ax — 1) for any partition 7, 0 =, < ... < a, = b. Evidently, for
refining partitions, S(x, f, ¢) is increasing and S(, f, ¢) is decreasing.

DEFINITION 2.1. Let L and M be Riesz spaces, and assume that L has the prin-
cipal projection property. Let f'€ L, and suppose that ¢ is defined on the com-
plementary components of the spectral system of f with respect to e (i.e.
Q! {-éra T € [R+} — M) and satisfies (i) and (ii). The element ¢ € M is said to be
the generalized Choquet integral of f € L, with respect to ¢ and we write g = C [ fdy
if, for some b,c € Ry and e € L, we have 0 < f < (b — ¢)e and to each ¢ € R, there
exists a § € Ry such that for any partition of [0,5] with |7| <§ we have
g — S, 1. ¢) < ep(e) and S(m, f, ¢) — ¢ < ep(e), where || denotes the maximal sub-
interval length in the partition 7.

In other words, our definition demands that ¢ is the ¢(e)-uniform limit of
S(r, £, ) and S(r, 1, @) respectively as || — 0.

In general the integral just defined need neither exist nor be unique. Therefore
we assume from now on that M is Archimedean. This makes the integral unique, if it
exists (cf. [4, p. 252]). Moreover we assume that for every e € L., any e-uniform
Cauchy sequence has an e-uniform limit, i.e. M is uniformly complete. Observe that
the class of uniformly complete Archimedean Riesz spaces is sufficiently large for
almost all conceivable applications; e.g. every Dedekind o-complete Riesz space is
Archimedean and uniformly complete. For more information see [4, p. 276 ff.].

DEerFINITION 2.2. Two elements f, g, € L are called comonotonic if the set
{ra.8ry : @ € R} forms a chain.

THEOREM 2.3. Let L be a Riesz space possessing the principal projection property,
and let e be a fixed nonzero element in L.. Denote by I, the ideal generated by e.
Assume that ¢ takes values in a uniformly complete Archimedean Riesz space M. If ¢

is defined for all ry; f € I, N Ly, a € Ry and satisfies (i) and (ii), then we can define
an operator &, : I, N Ly — M by

,(f) = cjfdw.

D,(-) is positive homogeneous increasing and additive for comonotonic elements.

Proof. 1f the operator &, exists, then it is trivially positive homogeneous and
increasing. To prove its existence, let 0 << (b —c)e; b,c € Ry, e € L. For any
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partition 7 of [0, 5], 0 = o, < ] < ... < &y, = b with maximal subinterval length |r|
we have

Ser.f,9) — S, £,9) < 17l D _(9ra) — 0(re,)) = Inl(@(ra,) — 9(ra,) = I7lg(e).
k=1

The last two equalities follow from the fact that ¢ is increasing and the observations
ro =e, ry, = 0. This implies that for refining partitions m,, with |r,|— 0 the
sequence S(7,,, f, ¢) (as well as S(7,,,, f, ¢)) is e-uniform Cauchy. The assumptions on
M ensure that the limit exists and is unique, whence C [ fdy exists for any f € L.

To verify that &, is additive for comonotonic elements f,g assume
0<f4+g=<b-ce for some b,ceR,,eeL,. Then for any partition
O=0, <o <...<ay=>b the set {ro, ... r0, &rag, . s 8ray T80y, o 180, }
forms a chain and we have

n n
St )+ 8(m. 8) <Y (LRy, = IR+ ERa, —5Ru)g=f+g
k=1 k=1

=) Ry, — LR )(f+ 8)
k=1
< (. f+g) + Inle < s(m, f) + s(m, g) + 3|7le.

Therefore S, f, ) + S(7, g, ¢) < S(7, [+ g, ¢) + |7lp(e) < S(. /. ) + S(7, g, 9)+
3|m|e(e). The existence and uniqueness of the limits for |7] — 0 now ensure the
comonotonic additivity of ®,. []

REMARK. Obviously, for unbounded elements arguments via e-uniform
approximation no longer hold. However, a spectral theorem for the unbounded case
can still be obtained in the sense of order convergence (cf. [4, p. 258 ff.]). the corre-
sponding generalization of Theorem 2.3. is easy to obtain.

3. Integral representations of comonotone additive operators. Let L and M be
Riesz spaces. We are now interested in operators ® : L — M which are positive
homogeneous, increasing and comonotonic additive, i.e. they satisfy

(i) ®(f)=ad(f);acR,, feL,
(i) ()= P iff=gf g€ L,
(iil) ®(f+ g) = ®(f) + D(g) if fand g are comonotone.

Obviously, for any nonzero e € L, the restriction of ® to C, induces a mapping
¢e : C, > M on the components of e which is nonnegative and increasing. This
suggests the possibility to use Freudenthal’s spectral theorem to obtain an integral
representation theorem similar to the one given by Greco [3] and Schmeidler [6] for
the real case. More general results obtained by different tools may be found in a
forthcoming paper by Skala [7].

THEOREM 3.1. Let L and M be two Riesz spaces where L has the principal pro-
Jection property and M is Archimedean and uniformly complete. Let e be a nonzero
element in L, and let ® : L — M have properties (1), (ii) and (iii). For any nonnegative
fin the ideal 1, generated by e the following holds:

https://doi.org/10.1017/50017089599970763 Published online by Cambridge University Press


https://doi.org/10.1017/S0017089599970763

194 HEINZ J. SKALA
o(f) = ijd%,fe LOL,.

Proof. Properties (i) and (ii) of @ trivially imply that & is nonnegative, whence
0o . C, = M is nonnegative and vanishes on the zero element. As @ is increasing so
is go. f € I, N Ly implies that there are b, ¢ € R, such that 0 < f'< (b — ¢)e. For any
partition 7,0 =y < o] < ... < @, = b, define upper and lower sums as before, i.e.

§(7va) = Z:Bkzrw and E(7'[7)() = Z:Bk‘{'rozk,l; Br = (Olk - Olk—l)~
k=1 k=1

By Freudenthal’s spectral theorem s(7,,, f) 1 fand s(s,,,, ) | f hold e-uniformly for
refining partitions 7,,, |7,,| — 0.
Observe that the érak, k=1,...,nform a chain and belong to C,. Hence

O(s(m, /) = Y Brgolra,) = S(T. /. 9o)

k=1
and

(. /) = Y Bewolre,_,) = S(T. /. 9o)
k=1

by the comonotonic additivity of &. As & is increasing, ®(s(m,[)) <
O(f) < DG, /) and B, f)) — D(sCr. ) < [7lpalro) = ITlpsle).  Thus
O(s(mm, ) + ©(f) and O(5(m,, 1)) | P(f) hold ¢g(e)-uniformly for refining parti-
tions 7, || — 0. By the assumptions on M this limit exists in M and is unique. []

ReEMARK. For unbounded f we can no longer expect that fis the e-uniform limit
of both s(m,,, ) and 5(r,,, /). However, a one sided approximation result is still
possible if we replace e-uniform convergence by order convergence.

As an immediate consequence we essentially obtain Greco’s [3] version of
Shmeidler’s [6] representation theorem.

COROLLARY 3.2. Suppose that IF is a o-algebra of subsets of some set X and
denote by L*°(X, IF) the sup-norm closure of the finite step functions. Each functional
@ . L(X, IF) — Ry which is positively homogeneous, increasing, and comonotonic
additive has an integral representation, i.e.

supf

01 = C [ftpo = R| @01 g€ LK1
0

where R [ denotes the Riemann integral.

Proof. 1t is well known that L>*°(X, IF) is Dedekind o-complete for any o-algebra
IF, and therefore Freudenthal’s spectral theorem applies. Take the constant 1 function
as e and observe that the components of ¢ are just the characteristic functions 14,
A € IF. Then ¢o(A) = ©(1,4), A € IF. [
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4. The subadditivity theorem. Let L be a Riesz space possessing the principal
projection property. Assume that for some nonzero e € L, the mapping
¢:C, —> M, takes values in a uniformly complete Archimedean Riesz space M
and satisfies (i) and (ii). It is an easy exercise to verify that if C [(f+ g)dy < C [ fdp
+C [gdy, f, g € I, N L, then ¢ must be submodular on C,. The converse is slightly
more difficult to prove. The real valued version of this result dates back to Choquet [1].
For a detailed history and additional references the reader should consult Denneberg [2].

THEOREM 4.1. Let L be a Riesz space possessing the principal projection property
and let e € Ly be some nonzero element. Assume that the Riesz space M is Archime-
dean and uniformly complete and that ¢ : C, — M has the following properties:

(1) ¢(0) =0,
(i) @(r1) = @(r2) if 1 = 3 ry, 12 € Co,
(i) p(r1 V 12) + @(r1 A12) < (r1) + (r2); 11,12 € C.

Then

CJ(f+g)d<p§ Cdego+CJgdgo for all f,gel,NI,.

Proof. Let f,gel,NI;. By assumption there exist b,c € R, such that
0 < f+4 g < (b — c)e. Freudenthal’s spectral theorem ensures that

S@tm. f) 1/ and S(wm. 8) 1 g

hold e-uniformly for any sequence of refining partitions 7, with |m,,| — 0. We may
restrict the points of the partitions to the rational numbers (cf. also [4, p. 261]).
Therefore, by the properties of C [(-), it suffices to prove C [(f+ g)dp <
C [ fde + C [ gdg for elements of the “layered” type

m m

f= E Trivg = E Sy, where Zr;, 8 r; € C,.
i=1 i=1

m
In the first step assume f= Z-ér,- and g =¢r;. We remember that C, is a Boolean

1=
algebra. By the submodularity of ¢ we get
o(Lri VEr) 4+ o(lr Afr) < (L) + @(8r).

As Ir; =Triyy obviously Zriy A Cri A1) =/riy ASr holds. Hence again by the
submodularity of ¢,

@rit V Gy AErO) + @rie A1) < @i + @i Adr).

Observing that/r,,;; = 0, the summation of the inequalities results in
cJ( T4 r)dy < cJ Jdo + CJ§r1d<p.

Repeating this argument for ér;, i > 2, finally gives the desired result. []
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5. Appendix. In order to make the paper more self contained we give here a
brief survey of some basic definitions and properties from the theory of Riesz spaces.
For more details the reader is urged to consult the monograph by Luxemburg and
Zaanen [4].

DEFINITION 5.1. A Riesz space is an ordered vector space L with the property
that for any pair f, g € L their infimum and supremum exists in L. Obviously, every
function space with the pointwise ordering is a Riesz space.

DerFINITION 5.2. We call an element fe L, a component of ee€ L, if

fA(e—f)=0.

DEFINITION 5.3. The band By generated by a single element fe L is called a
principal band. L is said to have the principal projection property if every principal
band in L is a projection band.

The following implications were proved in [4].

— Dedekind o-complete —

Dedekind complete principal projection property— Archimedean.

— projection property —

DEFINITION 5.4. Let f'€ L and e € L, be given. For any real «, the component of

e in the principal projection band generated by (ae — f )t is denoted by /p,, or p, in
short, and the system {f;pa ‘o€ [R{} is called the spectral system of f with respect to e.

FREUDENTHAL'S SPECTRAL THEOREM Let L be a Riesz space with the principal
projection property and let 0 # e € L. For any f in the principal ideal 1, generated by
e there exist sequences (S,,)en a0 (Sy),eny Of e-step elements such that s, 1 f and
Sm 4 f hold e-uniformly. Replacing e-uniform convergence by order convergence there
exists a one sided generalization for any f € B,.
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