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Abstract

Game theory has found significant applications in a wide range of fields to deal with competitive environments between indi-
viduals or organizations. The researchers investigated several augmentations of ordinary game theory to deal with uncertainty
and ambiguity in payoffs and goals. However, the quantifiable parts of the problems have been studied in matrix games with
payoffs expressed by interval numbers, fuzzy numbers, and intuitionistic fuzzy numbers. In several situations, qualitative
information is critical in describing the payoffs of a game problem. Experts frequently prefer expressing their perspective in
natural linguistic terms rather than numerical values in real-life decision-making challenges. This linguistic representation
has been utilized to resolve plenty of decision-making problems. This paper explores the theory of matrix games under a
qualitative information environment. We use linguistic interval-valued intuitionistic fuzzy numbers (LIVIFNs) to describe the
payoff values as suggested by experts. The LIVIFNs are more efficient tools that provide experts with a flexible information
modeling capability to describe their ambiguous and uncertain perceptions in the form of linguistic terms. The solution of
this class of matrix games is attained by resolving a duo of linear or nonlinear programming problems originating through
nonlinear bi-objective programming problems. Finally, a numerical example is presented to demonstrate the applicability of
the suggested approach.

Keywords Matrix games - Linguistic variable - Intuitionistic fuzzy set - Linguistic interval-valued intuitionistic fuzzy set -
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Zadeh (1965) defined the notion of fuzzy sets (FSs) by intro-
ducing a membership degree to each element of the set,
which only expresses the degree of affinity to the FS under
consideration. Atanassov (1986) gave the theory of intu-
itionistic fuzzy sets (IFSs) as a generalization of FSs for
more effectively representing uncertain and vague concepts.
A prominent characteristic of an IFS is that it assigns to each
element a membership degree (MD) and a non-membership
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2017), to name a few.

Atanassov (1994) further generalized the theory of
IFSs and proposed interval-valued intuitionistic fuzzy sets
(IVIFSs) to provide more flexibility to the decision-makers
(DMs) in expressing their membership degree (MD) and
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and NMD using interval numbers and offers a more logical
theoretical formulation to convey unclear and vague informa-
tion more efficiently. The IVIFSs have been widely studied
by researchers and presented many valuable results, includ-
ing aggregation operators (Garg 2018; Liu and Wang 2018)
, entropy & divergence measures (Meng and Chen 2015;
Wei et al. 2019; Mishra et al. 2020), distance & similar-
ity measures (Diigenci 2016; Liu et al. 2017; Liu and Jiang
2020; Verma and Merigd 2020), possibility measures Garg
and Kumar (2020b), and applications (Yx et al. 2018; Liu
et al. 2020; Jeevaraj 2020; Li et al. 2021).

Real-life decision-making scenarios are more unpre-
dictable and ambiguous. Also, due to their qualitative nature,
many attributes/criteria cannot be evaluated using numer-
ical values. It is more convenient for decision-makers to
use linguistic variables (LVs) to denote their preference
information. Zadeh (1975) firstly introduced the notion of
LVs to express imprecise or ambiguous facts effectively.
Many researchers have explored LV to solve many complex
decision-making challenges, (Herrera and Herrera-Viedma
2000; Chen et al. 2015; Meng et al. 2019; Zhang et al. 2021,
Zhu and Zhao 2022), as the linguistic information process
does not result in information degrading or misconception. In
the literature, various extended linguistic models have been
proposed to deal with qualitative information, such as uncer-
tain linguistic variables (Xu 2006), triangular fuzzy linguistic
variables (Xu 2007), trapezoidal fuzzy linguistic variables
(Xu 2005), 2-dimensional linguistic variables (Zhu et al.
2009), and explored their application in a wide range of areas.

Zhang (2014) developed the idea of linguistic intuition-
istic fuzzy sets (LIFSs) by integrating the advantages of
IFSs and LVs into a single model, which provides an abil-
ity for the DMs to represent the MD and NMD in terms of
LVs. Chen et al. (2015) developed a multiple attribute group
decision-making (MAGDM) approach under a linguistic
intuitionistic fuzzy environment. Liu and Qin (2017b) pro-
posed some power average (PA) operators for dealing with
multi-attribute decision making (MADM) problems with lin-
guistic intuitionistic fuzzy numbers (LIFNs). Later, Liu and
Qin (2017a) studied Maclaurin symmetric mean operators for
LIFNs. Hyetal. (2017) developed an outranking approach for
multi-criteria decision-making under a linguistic intuitionis-
tic fuzzy environment. Tang and Meng (2019) formulated
linguistic intuitionistic fuzzy Hamacher aggregation opera-
tors for solving decision-making problems. Garg and Kumar
(2019Db) utilized set pair analysis to introduce linguistic intu-
itionistic fuzzy PA operators. Meng et al. (2019) proposed the
theory of linguistic intuitionistic fuzzy preference relations
with applications. Some prioritized aggregation operators
with LIFNs were studied by Arora and Garg (2019). Liu
et al. (2020) developed a novel MAGDM method based on
Dempster—Shafer evidence theory with LIFNs. Cheng et al.
(2021) proposed a novel linguistic intuitionistic fuzzy dis-
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tance measure for dealing with MADM problems. Meng and
Dong (2022) extended the PROMETHEE method under a
linguistic intuitionistic fuzzy environment . Verma (2020)
proposed the notion of linguistic trapezoidal fuzzy intuition-
istic fuzzy sets (LTFIFSs) for solving MAGDM problems.
Verma and Merigé (2020) recently introduced a more flex-
ible information representation model called 2-dimensional
linguistic intuitionistic fuzzy sets for dealing with MAGDM
problems with qualitative information.

A further generation of LIFS theory was proposed by
Garg and Kumar (2019a), which is called linguistic interval-
valued intuitionistic fuzzy sets (LIVIFSs). It provides more
flexibility to the DMs in expressing the MD and NMD
regarding the evaluated object/attribute. Garg and Kumar
(2020a) introduced a new possibility measure for ranking
linguistic interval-valued intuitionistic fuzzy numbers (LIV-
IFNs). Zhu et al. (2020) proposed aggregation operators for
LIVIFNs based on Hamacher 7-norms. Qin et al. (2022)
introduced some Archimedean prioritized aggregation oper-
ators for dealing MCDM with LIVIFNs. Xu et al. (2021)
discussed some copula power aggregation operators under
a linguistic interval-valued intuitionistic fuzzy environment.
Mohammadi et al. (2021) formulated multi-criteria decision-
making models with linguistic interval-valued intuitionistic
fuzzy information.

Game theory is a powerful analytical tool for dealing
with day-to-day problems. In some aspects, this is the study
of strategy or the optimal decision-making of independent
and opposing actors/players in a strategic situation. In 1940,
Neumann and Morgenstern (1944) were two of the most
important architects of game theory. Many researchers have
explored game theory extensively, taking into account a few
(Collins and Hu 2008; Kalpinski and Tamosaitiene, 2010;
Madani 2010; Sanchez-Soranio 2013). However, in real-
life situations, we encounter uncertainty or ambiguity in
the information about a problem, thus, motivating the study
of fuzzy game theory. Butnariu (1978) and Aubin (1981)
were the first to investigate the fuzzy game theory. Campos
(1989) mainly explained the solution procedures for matrix
games with fuzzy payoffs, whereas Sakawa and Nishizaki
(1994) investigated zero-sum fuzzy matrix games with multi-
objectives. Bector et al. (2004) resolved the matrix games
involving fuzzy goals utilizing the fuzzy linear programming
technique. Furthermore, Bector et al. (2004) established the
duality results for linear programming problems with fuzzy
variables and employed these to define the solution procedure
of zero-sum matrix games involving payoffs expressed by
fuzzy numbers. Vijay et al. (2007) used an extensive duality
notion to develop the generalized representation to exam-
ine matrix games with fuzzy goals and payoffs using the
fuzzy relation technique. Li (2012) investigated matrix games
involving triangular fuzzy payoffs. Jana and Roy (2018)
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recently explained the matrix game solution approach incor-
porating generalized trapezoidal fuzzy payoffs.

Atanassov (1995) pioneered the comprehensive analy-
sis of matrix games involving payoffs described by IFSs.
Li and Nan (2009) suggested the nonlinear programming
technique for deriving the solution of matrix games having
IFSs payoffs. (Aggarwal et al. 2012a,b) extended the fuzzy
duality results of (Bector et al. 2004; Vijay et al. 2005) to
deal with matrix games with intuitionistic fuzzy payoffs and
goals. Khan et al. (2017) introduced a technique to resolve
indeterminacy from matrix games having intuitionistic fuzzy
goals. Naqvi et al. (2021) outlined a novel Tanaka and Asai’s
technique to explain the solution procedure for intuitionistic
fuzzy matrix games. Xing and Qiu (2019) also contributed to
intuitionistic fuzzy matrix games by adopting a linear accu-
racy function to resolve the solution of matrix games where
the payoffs involved are triangular IFNs. Several initiatives to
discover solutions for intuitionistic fuzzy matrix games have
been conducted so far, (Khan etal. 2016; Bhaumik et al. 2017;
Nan et al. 2017), to mention only some. Li (2010) developed
a solution approach to matrix games with payoffs denoted
by IVIFSs. Xia (2018) utilized Archimedean #-conorm and
t-norm to formulate a generalized method for dealing with
matrix games under an IVIF information environment.

Firstly, Arfi (2006) presented a study on matrix games
based on linguistic fuzzy logic. Singh et al. (2018) stud-
ied a zero-sum matrix game with 2-tuple linguistic payoffs
and formulated a solution process for it. Further, Verma and
Aggarwal (2021a) developed some optimization models for
solving matrix games with payoffs represented by LIFNs.
Singh and Gupta (2018) discussed matrix game problems
with LIVIFNs. Later, Verma and Aggarwal (2021b) general-
ized the work of Singh et al. (2018) and studied matrix games
under a 2-tuple linguistic intuitionistic fuzzy environment.

1.1 Motivations of the present study
The following are the key motivations for the present study :

e LIVIFS theory, developed by Garg and Kumar (2019a),
extends the concepts of LVs, uncertain linguistic vari-
ables (UAVs), and LIFS theory. So, it has wider applica-
bility in different areas.

e LIVFNs provide more freedom and flexibility to the DMs
in representing their MD and NMD in terms of interval
linguistic numbers.

e Up to now, there has been no study on matrix games
with payoffs denoted by LIVIFNs. Thus, this work will
contribute to developing the basic concepts and solution
procedures for such a class of matrix games.

e The existing optimization models (Li and Nan 2009; Li
2010; Xia 2018; Verma and Aggarwal 2021a) cannot be
used to solve matrix games under a linguistic interval-

valued intuitionistic fuzzy environment. Therefore, it is
necessary to formulate new optimization models for effi-
ciently handling matrix game problems with LIVIFN
payoffs.

1.2 Contributions of this work

The main contributions of this work are summarized in the
following.

e The basic concepts, definitions, and mathematical for-
mulations are introduced for matrix games with payofts
represented by LIVIFNSs.

e Linear/nonlinear programming optimization models are
designed to deal with such a class of matrix games.

e The mixed strategies are also obtained corresponding to
both the players with the value of the game.

e A real-life competitive decision problem is considered to
show the application of the presented work.

e Finally, a comparative study with previous methods is
also presented to illustrate the effectiveness of the devel-
oped optimization models.

The remaining part of the paper is structured as follows:
Sect. 2 describes some basic concepts and definitions related
to IFS, IVIFS, LVs, LIFSs, and LIVIFSs. Section 3 presents
the mathematical formulation and solution process for matrix
games with payoffs represented by LIVIFNs. In Sect. 4,
a real-life numerical problem is considered to show the
working process of the developed approach. In Sect. 5, a
comparative study with existing methods is also carried out
to validate the efficiency of the presented work. Finally, a
summary of the main results from this work is given in Sect. 6
with some future directions.

2 Preliminaries
This section briefly reviews basic concepts and definitions of

IFSs, IVIFSs, LVs, LIFSs, and LIVIFSs, which will be used
in the further development of the work.

2.1 Intuitionistic fuzzy Set

Definition 1 (Atanassov 1986) Let X be the finite universe
of discourse. An IFS M in X is defined as

M= {(x, g (), v o ()] x € X}, 2.1)

where KoV X — [0, 1], and the numbers v and
v \y» Tespectively, denote, the MD and NMD of element x

to the TFS M, such that 2 v (x) + v (x) < 1V x € X.

@ Springer
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The hesitancy degree (HD) of element x to an IFS M can be
calculated by using the expression A xX)=1—pn v (x) —
v (x).

2.2 Interval valued intuitonistic fuzzy set

Definition 2 (Atanassov and Gargov 1989) Let X be the finite
universe of discourse and DJ[0, 1] be the set f)f all the closed
subintervals of the interval [0, 1]. An IVIFS V in X is defined
as

o - + — +

V= {(x, [MV(X)’ ;L@(x)] , [VQ (x), v (x)]> | x € X} 2.2)

- + - +

where [%(x),%(x)] € D[0, 1] and [u\?(x),ufy (x)] c
D[0, 1], with the condition /L+(x) + v+(x) < 1,Vx €
X. Here, the intervals [u. (x), ,u+(x)] and [vi(x), v+(x)]
respectively, represent the MD and NMD 0? the element
x € X to an IVIFS V. The interval [n\A/ (x), T (x)] =

oty ot () — = :
[1 I (x) Vo x), 1 AMV (x) Vo (x)] is called the HD
of element x to an IVIFS V.

2.3 Linguistic term set

Many decision-making challenges in real-world circum-
stances have qualitative characteristics that are difficult to
determine using numerical figures. In such instances, LVs
are a more practical and appropriate instrument for evaluat-
ing qualitative data.

Definition 3 (Herrera and Martinez 2000) Let S = {s¢| f =
0,1,...,¢} be a finite LTS with an odd cardinality, where
sy represents a possible linguistic value for a LV and ¢ be
the positive integer. The LTS S should satisfy the following
properties:

Well ordered: s, <5, & p < q;

Negation operator: neg(sp) = i p;

Maximum operator: max(s,, ;) =8y < p > q;
Minimum operator: min(s,, $;) =5y < p < q.

For example, a set of seven linguistic terms can be defined
as:

= {59 = Extremely slow (ES), s;
so = Moderately slow (MS),
s3 = Neither slow nor fast (NSNF),
s4 = Moderately fast (MF), ss = Very fast (VF),
s¢ = Extremely fast (EF)}

= Very slow (VS),

To conserve all the specified information, Xu et al. (2017)
broadened the discrete term set S = {sg, s1,...,5:} to a
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continuous term set Sio,;; = {s7| 50 < sy < s, w € [0, 1]}.
The components of the set Sjo ;) exhibits all the features of
thesetS. If sy € S, then s 7 is known as the original linguistic
term, else, s ¢ is known as virtual linguistic term.

2.4 Linguistic intuitionistic fuzzy set

To better deal with uncertain qualitative information, Zhang
et al. (2012) introduced the notion of LIFS, characterized by
a pair of LVs defining the linguistic MD and the linguistic
NMD, respectively.

Definition 4 Let X be the finite universe of discourse and
Sio,s1 = {s7 | so < sy < s;} be a continuous LTS. A LIFS
set L in X is given by

f,= {<x g (), sﬂi(x)> |x e X} 2.3)

where Say (x), g (x) € Sjo,, stand for the MD and NMD

of the element x to IL, respectively, and satisfying o (x) +
ﬁ[ﬁ (x) <tV x € X. For a given element x € X, the pair

<s°ﬁi’ Sﬂ]ﬁ) is called a LIFN, which can be simply expressed

by T = <sa?, s,gf>.

Definition5 Let ¥ = <saY,sﬁ?>, T = <sa? s SBs > and
1 1

fz = (Sq. , S be the three LIFN and A > 0O be a real
Ty ﬁY

number. Then we have the following operational laws on
LIFNs:

M TioT,=(s ap g, Sy Be )
1177
a?1+a?2—% 7‘: 2
(i1) ’f”l

’% N Bs Bs ’
< |,k T2>
(ii1) AT = <

@iv) T = <st(a?)x, St7t< ﬁ?>h>

2.5 Linguistic interval-valued intuitionistic fuzzy set

Definition 6 (Garg and Kumar 2019a) Let X be the finite uni-
verse of discourse and S ;] be a continuous LTS. A LIVIFS
P in X is defined as

P = {(x, Sg5 (X), So (x)> | x € X} , 2.4)

where ssﬁ(x) = [s% (x), ss;;(x)] and 595 (x) = [s%(x),

sg+(x)] are the subsets of [so, s;] and represent the MD
P
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and NMD of the element x € X to the set P, respec-
tively, such that Sgt (x) +s5+(x) < s V x € X, which
P P

implies E;g (x) + ﬁ;g(x) <tV x € X always exists. The
HD of x to P is defined as Suz (xX) = [s,- ), s+ (¥)] =
P P
[Stfég (=050 St (-0 (vy)- Usually fora given x € X,
the pair <[ssf(x), e+ (x)] : [sﬁi ), sﬂf(x)]> is called a
P P P P
LIVIEN, which can be simply denoted by § = <[S§g’ ssgr] ,
[sﬁg, sl,;]>. Let B be the set of all LIVIFNSs defined in X.

Definition 7 (Gargand Kumar2019a) Let§; = <[s§;, sggr] ,
1 1

[s%—l, s§§]> and §, = <[Sfa_2’ Sf;;] s [505—2, sﬂ$]> be two
LIVIFNS, then it follows that:

(a) 81 < &aifE; <& &5 <&l 05 > 05 and oy > v
(b) 81 = & if and only if & = &, & = &, 05 = vy
and 79; = 19;2’;

Cc _ .
(c) d; _<[s’751’ sz,;rl] , [sfi’ s€$]>,
d 6 U s = ([max sggl,s;;2 , max {sfat’ 55;2]]’

[min {sl,a—, Sﬁs_ } , min {sﬁgf, sﬂ;r }]>
1 2 1 2

(e) 61 N & = min sS{l’SSQZ , min Séal’ Ség}]’

max {s,—, So— t, max{Se+, So+ f|).
[ {195,’ 1952]’ [l’s.’ %”>

Definition 8 Gargand Kumar (2019a) Lets = <[Ssg’ ss;] ,

Lo 5oz ) 0 = {[se 55 ] [ s ] and 32 =
<[s s +],[s s +]>bethree LIVIFNs and A > 0 be
'552 552 1952 1952

areal number. Then, we have the following operational laws
on LIVIFNs:

L 616982=< s 55\ (e ) |
- - 1 192
85, Ho5,— 7 &5 Hosy — 7
S/o—5=\sS ;
(1951 1952 ) (1?;; 1?;; ) >
t t
2.6 & = S/e—s=\,S ,
180 (%%) (%%)
t t
s — 5=\, S + ot ;
905\ oo )
— a— U5y + Vs Vs >
<ﬁ51+1952— L 2) (z?jlwaz—%)

N AN A .
(08 4]
Definition9 (Garg and Kumar 2019a) Let §; =

<|:sséj,ss5+ji|,|:sl95j,s%+j]>, (where j = 1,2,...,n) be

a collection of n LIVIFNs and @ = (wi,...,w,)
be the weight vector, such that 0 < w; < 1,j =

n
1,2,...,n, Z w; = 1. The LIVIFWA operator is a map-
j=1
ping LIVIFWA : B" — B, and is given by

n n
LIVIFWA (81,82, ..., 8n) = @ wjdj = @ @j
j=1 j=1

(] Lo )
= S —_\ T S +\ @
£ J ) " £ J
< t(] ;’-=1<17%> ) t<1_ ./=1<1—¥> )
S 9= @r\ 55 ﬂf w; >,
{57 {5

then, LIVIFWA is known as the linguistic interval-valued
intuitionistic fuzzy weighted average (LIVIFWA) operator.

@5)

3 Matrix games with linguistic
interval-valued intuitionistic fuzzy payoffs:
proposed model

The matrix games with pay-off matrix involving LIVIFNs
can be explained as follows:

Let x = {x1, x2,..., xm} and T = {11, 70, ..., T}, be
two finite sets of pure strategies for player I and player II,
respectively. Let Z = {1,2,...,m}and J = {1,2,...,n}.
Let A denotes a pay-off matrix with entries expressed by
LIVIENSs. Let player I choose pure strategy x; € x (i € Z)

@ Springer
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and the player II choose pure strategy 7; € 7 (j € J).
Player I gains a pay-off ;; represented by the LIVIFN §;; =

<|:s$57_,s§;:| Sgs s Sot ,Wheresgg_,sgg_,sﬂ Syt €
J Ly '/ Ly Ly L ’I ll

Sio,:) and the intervals S¢; s§+ and sﬂ—U sﬂtj are the

subset of [sg, s; ] with the property s$+ + s0+ < s; or specif-

ically 55 + 193 < t. Hence, the pay-off matrlx A of player
I can be expressed as

Se— 5 Se+ S—S+:|> <[S—,S+ 89—
<[ E511 5511- 0511 19511 5512 §512_ ’ 19512

Se— , St S—s+]> <[S— Set
<[ g521’ S521. L ﬂ52|’ 19521 g522’ ‘5522- L

Se— Se+ So9—
_<|: E‘Sml ’ E‘Sml_ ’ L 195171

S —
19522

Sﬁ+

Sq+ :|> Se— 5 Se+ Sq— 5, SS9+
U515 S50 Sayn |7 | T Parn T 0s
, So+ > Se— L, Se+ [, |S , S o+
ﬂSZZ éSZn S‘SZH i L ﬂ‘SZn 052}1

y S+

0m1i|> <|: Ea_ ’ 55 ’ _Sﬂﬁ_mz

respectively. A linguistic interval-valued intuitionistic fuzzy
matrix game can be expressed as follows

LIVIFMG = (8™, 5", A, Sjo.1]).

If the player I and player II choose the mixed strategies
x € §™ and y € §", respectively, the expected payoff of
player I can be calculated as follows:

Se— , Set So— 8ot
<[ Somn” " Somn 17 L Vsmn” 195mni|> ]

311 812 ... b1 1
. 31 622 ... bon »2
Ej(x,y)=x Ay,:[)q xz...xn]® L . ® : =[x1x2...xn]
_ Sm1 Om2 - .- 8mn - _

<|:S$5_11 ’ s%_{;l_ L 195_11 S§§1]> <|:S§5_127SE;;2- ’ _3196—12 S0§2]> |:S55_1n’sg5tn ’ Sﬂ{ln’sﬁgn} y
oo _ 1 F 1
® <|:SS15;1 ’ SS‘;;I i -Sﬁ‘;ﬂ ' Sﬁ(;;] > <|:(Ségzz ' S'S;;z i _(513522 Sﬁézz ]> (sggzn ’ Sé';;n | ' _(sﬂ‘;z;z ' Sﬁ‘;;n ® V2
o Yn

([,

(So— 84+ (Se— , S+ (S4— , 8o+
L 795m1’ l%ml g‘S 551712 ’ L 79)112’ §5m2

<[‘Sss;n Sgr 1oL

Sq— S 9+
(05mn’ 796mnil)_

The player II gains a payoff 85 = <|:S’957,~ , sﬂ‘;;ii| , |:S557j , s€;/i|>.
Let R™ denote the n-dimensional Euclidean Space and Ri be
its nonnegative orthant. Let x; (i € Z) be the probability that
the player I chooses the pure strategy x; € x andy; (j € J)
be the probability that the player II chooses the pure strategy
7; € T, then the probability vectors x = (x1, x2, ..., xm)T
and y = (y1,y2,...,y,) are called the mixed strategies
for the player I and player II, respectively. Let $" = {x €
R x5 = 1}and 8" = {y e R} Y "_1y; = 1)
be the mixed strategy spaces for the player I and player II,
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According to the Definition 9, E ; (x, y) can be expressed as
follows

E,g(x,)’)=< s &\
I(IH?=1 [T (1*%) )
N E;’. Xiyj y
t(l 1_[/ ll—l <77> )
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N

o ) o \ i >
TR
where
ssa;y :s<

S‘fsty = (

Se— =8
ﬂ5xy

eg__ %\ € Spo,s
€ Sio,11
o (-5)”)

) < S[o t] and

(n’; IH'" "

Sﬂat»v =39 1’;. yyi\ € S[(),t].
’ l_[J ll_[m ( U)

Without loss of generality, let us assume that the player I
is a maximizing player, and player I is a minimizing player.
Thus, player I and player II will select the mixed strategies
x* € X and y* € Y according to maximin and minimax
principles, respectively, such that

x*TAy* = max min {x” Ay} = min max {x7T Ay}.
xeSm yesSn yeSt xesSm

Here, x*T A y*is a LIVIFN with linguistic interval-valued
membership and linguistic interval-valued non-membership
values, which are usually conflicting. In general, the opti-
mal strategies x* and y* do not exist for player I and player
II. According to the Definition 8 and Eq. (3.1), the optimiza-
tion model x*7 A y* is a bi-objective linguistic interval valued
intuitionistic fuzzy-programming problem. The first objec-
tive is the linguistic interval-valued function

SE =S E;_ XiYj , S é{;f_ Xi¥j
: 1—n7:1n;":1<1—%> o[ =112 T (—4)

(3.2)

and the second is the linguistic interval-valued function

= NN o\
{rom () o))

(3.3)

Consequently, the concept of solutions of the matrix game
A with payoffs denoted by the LIVIFNs can be defined in
a manner similar to that of the Pareto optimal solutions as
follows:

Definition 10 Let 7, and y, be two LIVIFNS. If there exists
x* € S and y* € S” such that (x*)T Ay > 7 and
xT Ay* < 7, forany x € §™, y € 8", then x* (y*) is called
the reasonable strategies player I (player I); and p; (32) is
called the reasonable value for player I (player II). More-
over, (x*, y*, 71, y2) is known as the reasonable solution of
the matrix game A

Definition 11 LetF; and IF; denotes the sets of all reasonable
values for player I and player II, respectively. Assume that
there exists y;* € F| and 5 € [F». If there do not exist any
7 €Fi(n # v )andyz € F» (2 # y3) suchthaty; > yf
and y> < y5.Then, x* (y*) is called the maximin (minimax)
strategy for player I (playerII); ;" and y; are called the value
of the game A corresponding to the player I and player II.
(x*, y*, )71* , V) is called a solution of the matrix game A
with payoffs represented by LIVIFNs.

3.1 Model construction and solution approach for
LIVIFMG

Since player I is a maximin player, let @ be the its minimum
expected gain which can be defined as

6= ;msn E;(x,y) = mlsnn <_s§a—”, SES;),] |:Sl95;v Sﬁ;:‘i|>

B <§“s { [f | Sf?iy] } e { [Sl’fiv 0 ] }>
=([se5- 565 ] [$05- 595 ])

It may be noted that ® is a function of x only. Player I prefers
to choose a mixed strategy x* € S™ in such a way that it will
maximize its minimum expected gain. Therefore,

O = max O = max<[s -, +],[s -, +]>
xesm xesm E(—) E(.g 19(-') 0@

= ( max min Sg= b Sgr , Min max | | s;- , Sy+
xeSm yeSt Sxy Sxy xes"m yeSt bn Sxy

(3.4)

The mixed strategy x* € S is called the maximin strategy
with the value of the game ®@* for player 1.
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Similarly, player II is a minimax player, let ¥ be the its
maximum expected loss

t

where Sg- = min 3 s — iy s Sgt =
] yesn m 55,',' ’ o
_ 1- , = (===
lI/:maxEx _max Se— 5 Set+ |, | Se— , 854+
s ) esm \| "5 oy Uiy " Vsy
min 4 s Vi S o+ =
= ({ max SE_ y S§+ , min Sy= 5 Syt yesn ., . SSJ;- Xiyj > Yo
xesm Sxy Sxy xESm Sxy Sxy t| 1— =1 ]_[,-:1 —TJ
- ([Ssa’ Ssut] ’ [Sﬁ;’ Sﬂ$_>

) ) max { § o= \ iV and So+ =
It may be noted that ¥ is a function of y only. Player I prefers ~ ves" | ( no ( 3ij ) ) ©

to choose a mixed strategy y* € S” in such a way that it will
minimize its maximum expected loss. Therefore,

w w m%x S o \NiVj
* = i = i — — yeSn m 5
min ¥ = min ([sig. 5 ][50 505 ] ! r(n LT ( ) )
- <min max [SE’ o ] . max min [Sw Syt ]> It may be noted that the objective function is equivalent to
yesSt xeSm dxy dxy yest xesSm dxy dxy
35 max{[s s ]} @min{-s s ]}

P |P1=65 M=k
The mixed strategy y* € S” is called the minimax strategy
with the value of the game ¥* for player II. < min Sln<l 7&) , Sln<1 7@) )

t t

3.2 Mathematical model for player | ) )
mln{[s,r, sw]} S ming|S =\, /pt
S FORIE

We shall consider two cases as follows:

Case I : When 59 < Sg=s Sty Sgo . Sgr <8 and ) )

@ © 7 Sij Sy and the constraints are equivalent to
_ - <

50 < Sy Syt sl?ai-’ Sl?;;. <s,i€l, jeJ.

The maximin strategy x* and the maximum gain ®*
for player I are derived by resolving through nonlinear bi- s N 5y

L . .. . L. &, . m &, /
objective linguistic interval-programming problem which is t(IH?—I l'[?l:l(l* ,’) ) t('nj—] l"l,-:l('* ,’> )
framed as follows:

= [ssav Ss;]

5; Xpyj , S 5; Xiyj
i T ( ) 7:1“?":1(1—#)
o

PI-1) O*= <max [sé(;, s%],min [sﬁ(;, s7,:)]>
subject to & s

s ERGAARE + o\ %)
[(1 l—[n l—[m ( 63,",’ ) ) ' (1 l—[n m (l ESi/' ) )
—llj=11li=1 7 [T TS | 1=

> [séf, SE*} forany y € §"

- © ©
54
§ b5 i o \MiYi

IA

& o

(&
t

) ° &
Yo XL 1)‘1}/(1“(1 J))) (Z?:lZT:Mi}'/(ln(l—%)))
)]

-\ s S ; iYj
(e (%)) e (%))
< [sz,(;, sl,;] for any y € S" &
Ss), Sg(j;, Sﬂ{_—), Sﬂ(:;, Sgg', §+ s Sﬂ s Sﬁgj ES[O’[],
ieZ, jeJ
0<E5+05 =<t 0= +v5 <t i€l jeJ

m

E xi=1, x>0, ,i€el § Oy RATARE 195+ YiVj
£ t n m lj t n m ij

i=l j=111li=1 j=111i=1 t
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= [519(; , Sﬁg]

< |s 2% \\? s o
(Z?‘:] PIEEDY 1“(#)) ( PRDIEEDT 1“( = ))

Therefore, problem (PI-1) becomes equivalent to

(PI-2)

min K £\ S - , min S /9=\sS /gt
1n<1f¥> 1n<175%")> 1n<’T@) 1n<L

subject to

§ 5\ S &
<Z§=| iy 1“<1—#>> ( o i Xy 1n<1—#)>

<

S 95 \\ S viF =
<Z?:1 YLy xiy; 1“(#)) ( ?:1 PEED T 1“( 7 ))

N - ot
(oo 5o (72)

<s - +
- <K1n<1—$+“))+(1—,<)1n<”$)>

Thus, (PI-2) is transformed to

forany y € §"

forany y € §"

U2 ,
o) ()

Seos Sgs Spos Sphs SEBL-’ sé‘;;j’ Sy Sl’%,- €S, i€, jeJ

5

O<fg+05<1,0<§ +0f <1.iel jeJ

m
inzl, x;>0,iel.
i=1

Using the weighted average operator, the objective func-
tion in (PI-2) becomes

+
E(")
t

min SK(ln(l_ )>+<1—K>(“‘<?))’
"on(1-%)) - (n( %))

where k € [0, 1] is the weight, which is suggested by the
players of the game.

Similarly, the constraints in (PI-2) can also be rewritten
as

N et 9T
(Z?‘:l S Xy (K ln( —#)-{-(l—l()ln( - )))
<s + —

- <K ln(l—?)—i—(l—/«)ln(ﬁ/@))

(o)) o)

subject to

S & 95
(Z'}:l Z;-":lx,‘y](/cln(lf ,” >+(1*K)1H< r’J )))

< s + - , forany y € S"
N (K1n< —E%)Jr(l—x)ln(@)) vy

s e oF
29 o
(ZI}:I DEEDY (" 1“(“ 7 )Jr(l”()l“( 7 )))
< s - NN for any y € §"
- (K1n< —E%)Jr(l—x)ln(@)) vy

Seos Seds Syss Sy ssgj, ss(%’ sl,’;ij,
Sl?;v ES[()J], ieZ, jeJg
ij
0<ég+05 <1, 0<&f +0f <1,ieZ, jeg
m g !
Z)C,‘Zl, x;>0,i€el.
i=1
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Now, the objective function in (PI-3) is an interval-valued
function.

+

For simplification purpose,let '™ =« [In | 1 — é—@ +
9= _
(1 —«) (ln<T@>) andF+:K(ln<l—§T@>>+(l—
19+
k) | In - )

Here, '~ < 0and I'T < 0 because, « € [0, 1] and 0 <

+ —

D

Eos Eoy Vg, U <t,ie,0<1 —% <1,0<-2 <1,

So slandOST@sl.

0<1-

Thus, the objective function in (PI-3) becomes
min {[s;—, sr+]} which can be further expressed as interval-
objective function as min {[F_, r +] }, using the properties
of linguistic terms. The constraints in equation (PI-3) can
also be written as

kln|{1l——2)+0Q-)In| — <
t t
y oy
(Kln(l—gf;',)-i-(]—,c)ln( :u)) < r+,

Consequently, the (PI-3) can be modeled as follows :

n m

DD iy

j=1i=1

DD iy

j=1i=1

(PI-5) min{[I~, ']}

subject to

mo T £ 95\ ]
S i [« (1 - %) +d-1)n (%)
i=1 L .

<

m
D
i=1

r—,jeJg

i £
«In (1—ﬂ
t

95\
) + (1 —x)ln (T”>

(P1-4)

min{[F_, F+]}

subject to

non i I 95 \]
Zinyj kIn (1 - 5”) + —/c)ln< ”)
j=1i=1 L ! vl

=

n

j=1i=1

m
DDy

r—, forany y € §"

[ &
kIn <l _ 2%
t

8
)-i-(l—;c)ln( p

< TI'T, foranyye "

— + — + . .

8.0 &5y0 Voo Vs, €101, i€, jed
+ + ; ;

O<g& +05 <t iel jeJ

r-<o0, rt=<o,

m

Y oxi=1,x20 iel

i=1

19+

ij

)

< I't jeJg

&5 g;j o7 ﬁ({je[o,t], iel jeJ
055(;j+z9;;5t, iel, jeJ

r— <o, rt<o,

m
in=1, x>0, ieT.
=1

. _ . r—-+r+
The center of the interval [I"—, ['T],is [ = ——.
Thus using the existing approaches of Ishibuchi and Tanaka
(1990); Sakawa and Nishizaki (1994); Sengupta and Pal
(2000), (PI-5) is reduced to a bi-objective linear program-
ming problem in the following way :

r—+r+
(PI1-6) min {1"7}, min {%]

subject to
" & ;.
> e (15 ) - ()]
i=1

<I,jeJg
m £ ﬂ;-_-
Zx,- «1n 1—% + (1 —x)ln [”
i=1

<rt jeJg

— + - + . .
55,.],, ?’:aij’ ﬁ,;l.‘s 195,.] e0,¢], i €Z, J € J
0<g +0, <t iel jeJ
r— <0, <o,

doxi=1,x20iel
i=1
which is equivalent to
. _ |- [T
min {I""}, min - + min -

subject to

(PI-7)

Since, S" is a finite compact convex set, it is sufficient to
take into account only the extreme points of the set S” in
the constraints (PI-4). Therefore, (PI-4) is transformed into
a linear programming problem involving the interval in the
objective function as follows :

@ Springer

m
D%
i=1

m
D
i=1

=Ir-,j

Kln(l—

< It

R R
k1n I—T" +(1—«)ln

eJ

jeJ

P\ |
t
. 95\
"y ) +(1—K)n (‘31)
t t

&) Enyr Oy Oy €M0.1] P €T, jeT
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O<gl +0f <1 i€l jeJ
r-=<0,rt=<o,

m
Zx,:l, x>0, ieT.
i=1

The problem (PI-7) is transformed into

(PI-8) min {F_}, min {F+}
subject to
oo £ 25 \ 1
in Kln(l—a"’)—{-(l—/c)ln(sl’)
i=1 L ! s

<I,jeJg

m r 13 19;" 7
> xi|xin (1 - t’) + —K)ln( z”)
i=1 L i

<It jeJg
- gt 9—  of . .
%-51'," éﬁ,‘j’ 1‘98,-_7-’ 7}51-,- € [0, []5 1 EI, S J
+ + . .
0<é +05 <t i€l jeJ
r— <0, Irt=<o,

m
Zx,:l, x>0, iel.
i=1

which is further be written as :

(P1-9) min{I~ + "}

subject to

m 19_
in |:K1n<1 Ea”)-i—(l—lc)ln( j )
i=1
&, o5
+K1n I_T] +(1_K)ln Tj

<r +rtjeJg

S s O U5 €01) i €T, jeT
+ +

0= Eﬂ*f.f T 195:‘.;‘

r— <o, rt<o,

<t, i€l jeJ

m
Zx,:l, x>0, iel.
i=1

Let{=TI"+TI"%. Since, '~ <0and I'T < 0. There-
fore, Y < 0.

Thus, (PI-9) is transformed into a linear programming
problem

(PI-10) min {$1}

subject to

m S(;Ir 1987-
in k1n —7’ + (1 —-«)ln T’
i=1

(=5 ramon ().
~+k In I—T + (1 —«)In T

<MjeJ
Esye e Vg U5 €M0.0) i€, jeg
0_€5u+195”_ ,iel, jeJd
=<0,

iel.

m
Zx,'=1, x; >0,

i=1

For s < s$+ < S5, S0 < sgf < s5; and 59 < sﬁf <
s¢, and sg < sﬁ+ < s forall i e Z, jeJ,the 0pt1mal
solution obtalned for the linear programming problem (PI-

10) is (x*, U*).
Case II :
50, ands19+ =50, I eI jeJg.
3ij
It is significant to take into account that whenever és‘;, =

When s$+ = S, Sgm = S, Sy- =
5 8

t 0{;/ =0andé; =randd; =0, thenln 1-—

)%
t

£ 95
—00, ln< —% — —o00, In T” — —oo and

19+

8.,
In T” — —o00. Hence, at such occurrences, problem

(PI-10) becomes invalid. Thus, it is reformulated as the fol-
lowing nonlinear programming problem

(PI-11)

K N\ (1—k) N\ Kk (I—x)
wf(-5) (%) (“ge’> (%> ]
t t t t

subject to

m %-;lrj K ﬁa;- (I—x) %-8 (1—k)] X
05 () (-5 (%
K N\ (1—k) N K (I—k)
T
- t t t t '

forany y € §"

S0 bar Doy 08, &0 &b U5 O €S i€, jed
0<§O+190_z 0<55 +z?

<t,ieI,jej

Zx,-:l, x>0, iel.
i=1

N\ (%) . (1)
= (=5) (%) (%) (%)
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- +
SinceKG[O,l],Ofl—sT@51,05%)51,05
- +

Vo Vg
]——=<1land0 <1— —= < 1. Therefore,0 <V < 1.

t
Thus, (PI-11) is rewritten as :

(PI-12)
min {V}

subject to

VY, foranyy e S"

—

|
258
= |:°q I
S~—
=
/e
-~ 0’)%
T+
SNS—
T
\

A

S Sl S o . .

%-51‘/" éij’ ﬁa,-,-a 195”« el0,tl,iel, jeJ
+ + . .

0<ég +0;5 <t.iel jeJ

0=V=1

m
Zx,:l, x>0,iel.

i=1

The optimal solution of (PI-12) is (x*, V*). It is evident
from (PI-10) and (PI-12), that V* = ¢, when (x*, {*)
exists as the optimal solutions of (PI-10).

3.3 Mathematical model for player Il

: < — —
Case I : If S0 SS . Sé+, Ssaij, s§5+ij < 8 and s <
79! ’ 0!1/ ’ 198 ) 198” = 91> 3 ,] j

ij
For player II, the minimax strategy y* and the minimum

loss ¥*in (3.5) can be obtained by using (3.1) and Definitions
10 and 11. The nonlinear bi-objective interval-programming
problem for player Il is as follows :

(PII-1)

v = (min {5 s} max{[sg sa; )

subject to

s Xy
n m S‘Sij v ’
t| =TT TS 1=
s + o\ i)
1=TT" m _E‘Si
1 j:lnizl 7

< [Sg;’ SSJ]’ for any x € §"
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N o\ N o\ i
tn_r;:I n:’”:l ( tlj ) tl_[’}=] Hz"n=1 ( t’j )

> I:Szgl;» sﬁ';:l B

Se—y S+, So9—y So+, Se—, S 89—
g, Sed Svyo Sobo E‘Sij’ éﬁij’ 796,_]_’

for any x € §"

s%_ €Sy, i €Z, jeT

0<&f+v, <t, O§E$+ﬁgj§t, iel, jeJ

n
doyi=1y;20 jed.

Jj=1

It may be noted that

min {[se;. sy |} & max {[5, ;5 ; ]}

o max { {Sm( _sgt>’sm(1f%)} ] |

max [ [Sﬂ;’ %“
g o S e

and

$ ARANEE &
t lfl'[_?:]l'[?”:l(l*%) ! 1*”7:1“7:1(“ /U

< I:Sgl;, SEJ:I

K & \5Y .S e\
l'[?:d'[?":](l* x”) n'}:ll—l?,:l(l*#)

|+
-~
=

=
—
N—

<

< | &\ S &
(Z'}:] ZZ‘":IXIYII“<1_ 1”)) (Z?:IZYLM:‘X;M(I— z” ))

K o\ S o\
n m ij n m ij
fnjzll_[iﬂ(T ) ijzl Hi:l( 1 )

> [Sﬂuj’ sﬂ;]

& s 27 \\ S o5
(Z;:I YL Xy 1“( + )) (Z;:l PIEERY 1“( + ))
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- [() (J

Therefore, problem (PII-1) on operating logarithmic
function gets reduced to :

max q | s e\ 5 S £ )
1n< —T‘”> ln(l—Tl”)
max | S /,-\, S /ot
ln(lT"’) ln(ll—‘l’)

subject to

s E+ ,
n m ‘Sij
o1 ity XiyjIn| 1-—-

K &
<Z?:1 YL xiyj 1“( —%>>

= S -\, S + )
o(5) (%)

for any x € S

Ky 35\’
(Z?:l PIRERY 1“(%))

S 0T
Sii
ERSICA)
> S /s N
ln( w) ]n(%") ’

for any x € S™

(PII-2)

- Sqo—, § Se—
Sé:w» SSJ’ vy 19;'» £

, Sﬁ ) Sy
5ij §5 8 8

J J
€S, i€Z, jed
0<& +9y <1, 0§ +v; <1,

iel, jeJg

n
doyi=1,y,20 jeJ.

j=1

Employing aggregation technique, the objective function
of (PII-2) is transformed as:

max{[sk,n( E)rason(%) Cen(1-% ) ra-om( % )“

(3.6)

where k € [0, 1] is the weight, which is suggested by the
players of the game.

Similarly, aggregating the constraints in (PII-2) which
gets reduced to:

s f

( ” 27’:1Xiyl'<"ln< —#>+(1—K)1n< 7>>>
= S<K1n<1—g—)+(1 K)ln( ?))

N o ﬂJr

( -1 20t 1x,w<K1n<1_7>+(1 K)ln<1_7>>>
® (- )amon(1-%))

Consequently, using Egs. (3.6) and (3.7), (PII-2) is remod-
eled as:

(3.7)

(PIL-3)

o E———|

subject to

S<27:1 DIEERY (Kln(l— >+(1 K)ln( )))
) s(““(“*)ﬂl K)ln(l )) . foranyx € $"
s(zn Py |x,>,(xln<174>+(l K)[ﬂ( o >>)

> s , forany x € §"
(:«In(l——)+(l K)ln(l ))
s s

Segs Seho Sogs Sofs SSB, e Sy

)
7‘11
%ij ‘;ij’Sl?‘;u
€S, i€Z, jed
+ + + + ; ;
0<&y +0y <1, 0§ +05. <1, i€l jeJ

n
Zyj:l, y_fzo, jeJg.
j=1

Thus, the objective function in (PII-3) is an interval-
valued function.

E‘” (-

- +
K)lﬂ(ﬁTw>and!2+=Kln< S””)+(1— )1n<’9t )

Then, 2~ < 0 and 27 < 0. This is because, ¥ € [0, 1] and

For sake of convenience,let 2~ =«In |1 —

0 <&,, &, ¥y, ¥y <t whichimply 0 < 1 — 57"’ <

+ 5 .ﬁ"r
1, 051—5151, 0<1—-—% <land0<1—--% <1.

t t t
Therefore, the objective function in (PII-3), becomes
max {[so-, so+]}, which can be equivalently expressed as
max {[£27, 27]}.
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Then the constraints in (PII-3) are transformed as :

5 o) 0o ()
5 o150 ()

n

v
X

Q+

v

Consequently, (PII-3) can be re-framed as :

(PII-4) max {[2~, 2*]}

subject to

nom ‘;;:5':'] 1957/
Zinyj kIn{l—— )+ ({1 —-x)In| —
j=1i=1 ! !

> .Q_ for any x € §™

;;xlyj (;<1n< E) (1—;<)1n<ﬂ‘tS+ ))

> %, forany x € S™

S&. ,S§+,Sﬁ ,S§+ ES[OZ],IEI jEJ
3ij ij

0<§5 +198+<t lEI jedg
2~ 50 52+§0
n

Doyi=Ly=0,jeJ.

j=1

It is sufficient to analyze only the extreme points of the set
S™ in the constraints of (PII-4), as S™ is a finite compact
convex set.

Therefore, (PII-4) is transformed into the following linear
programming problem :

(PII-5)

The center of the interval [2~, 2T ]is 2¢ =

max {[97, Q*]}

subject to
+ o
Zy, (Kln( —S> (]—K)]n( j ))
> Q2 ,i€el
Z)’z (Kln( 5) (l—lc)ln(ﬁ;r ))
t
< 9*, i€l

S%’{“v 5*: 519 s 517;‘ ES[OJJ, iEI, ‘]Ej
ij

< i :

0_??5,..],4-1951_]__1, ieT, jeJ

27 <0, 2T <0,

n
Y yi=1y20 jeJ.
j=1

.Q—+Q+

Using existing approaches of Ishibuchi and Tanaka (1990);
Sakawa and Nishizaki (1994); Sengupta and Pal (2000),
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(PII-S) is modified into a bi-objective linear programming
problem as follows :

4+ 02T
maX{Qf}, max{%}
subject to
n g_—+ O
3 <K1n<]— ‘S‘f>+(1—;<)1n( % ))
j=1 !
> Q2 ,iel
u £ oy
Do <K1n<1—5’-’>+(1—;<)1n( 5”))
= t t
>0t ieT

Se Sar Sog0 Sof €S, i€Z, jed
ij
Offai.],-i‘l?(;i.f_l, iel, jeJ

R~ <0, 2T <o,

n
dyi=1y=0jed.
j=1

Further, the problem (PII-6) is analogous to the bi-
objective linear programming problem:

max {271, max{%} +max{7+}

subject to

n %.—t- ﬂ_

Do (Kln (1 - 8’) +a —K)ln( 51/)}

j=1 ! t

>0 ,iel

N &, o

> i (xln (1 - 8”) + (1 —«)ln (%»

j=1 !

>, ieT

LR S i€l jed
+ + . .

O0<é& +05 <t.iel jeJ

<0, T <o,

n
Y=l =20 jeJ.
j=1

The above problem is equivalent to :

(PII-8) max{.Q*}, max{.Q+}

subject to

+
Z}’/ (K In ( S8”)
)
+(1 —«)In T”

> 2 ,iel
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n ;- oy
;yj (Kln (1 — s‘?) +a —K)ln( ‘;f))

> T, ieT

S%;j, S%_;;f, Sﬁa;-’ Sﬂ;;j ES[(),;], iel, jeJ
0<& +05 <t i€l jeJ

27 <0, 2T <0,

n

doyi=1y =0 jed.

j=1

On aggregating the constraints in (PII-8), we get the fol-
lowing linear programming problem :

(PII-9) max {27 + 27}

subject to

Svilem({1-22) -0 2
j=1 ! !
—Hcln(l—%)

V5,
+(1—«)In (T’>) >+, iel

B Sﬁf;f €S iel, jeJ

J

+ + . .
0<ég +05 <t iel jeJ
27 <0, 21 <0,

n
Yoyi=1y;=0 jeJ.

j=1

Se—, Set , So—
S7 "8t Uy

Let§ = 27 +£7.Since, 27 < 0and 27 < 0, therefore
§=<0.

Thus, (PII-9) is remodeled into a linear programming
problem given below :

(PII-10) max {F}

subject to

n + o=
ny (Kln (1 - Ei”) + (1 —-«)In (f”)
j=1

&, %5, .
+x In 1—7 + (1 —«)In ; > 35, i€’

Ser o Se o Spr s Spf € S0, 1€, jed
ij ij ij ij

+ + ) .
0<§ +05, <t,i€l, jeJ
§ =<0,

n
doyi=1y;20 jed.

j=1

For any specified weightx € [0, 1], as stated in Theorem 4
(proved later), Definitions 10 and 11, a minimax strategy y*
for player II, could be obtained using (PII-10). Therefore,
(y*, §*) is the optimal solution of the linear programming
problem (PII-10).

Casell : Ifségj =5, ssgj = 51, 85— = 50, and Sgt =

ij ij
s0, L€Z, jeJ.
In this particular case, it is significant to take into account

that whenever ng =1, Sg; =t, 1957/, = 0, and 1952, =0,

&, &,
then In I_T — —00, In I_T — —o0 and

ﬂ+
8ij

9=
Sii i
In (TJ — —o0, In - — —o00. Therefore, at such

occurrences, the (PII-10) becomes invalid. Thus, it is remod-
eled as the following nonlinear programming problems :

(PII-11)

s (-5) () (5) ()

subject to

ﬁ L %_8-: K 79571- (1—x) . @ K 19;1_/ (1—k)7 i
j=1 ! t t ‘
K _\ (=) Nk (=)
><1E;) (W) (154,> (ﬂj) |
t t t P

for any x € S™

S%“;a SE‘;, 519;: S’—?qt' SES;-’ 55; 5 519‘; s Sﬂgf_ € S[O,T]ﬂ
J ij ij ij
iel, jeJ
+ 9t + +
0<&y +0y <1, 0<& +95 <1,
iel, jeJ

n
Yovi=1y=0 jed.

j=1

+\ X _\ (I—=x) _\ Kk
o ()
t t t

g+) 07 e
(—‘”) .Since k € [0,1],0 < 1—-2% < 1,0 <

t t
ﬁ+ - 29-‘1-
< <1,0< 1—5—"” <land0 < 7"’ < 1. Therefore,

t
0<=w=<1l
Consequently, (PII-11) is transformed as :

(PII-12)
max {W}

subject to

ﬁ liéglr,j K 195; (1—k) 17%'57], K 7};; (1—k)7Yi
i t t t t

= W,

for any x € S™
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Ser s St s Sy s Sy €S, i€Z, jed
ij ij ij ij

+ +
0<gf +05 =<1,
0=Ww=l,

iel, jed

n
dyi=1y;20 jeJ.
j=1

The optimal solution for ((PII-12) is (y*, W*). Since,
W* = 5", Therefore, (y*, §*) is the optimal solution of
the linear programming problem (PII-10).

Since, (PI-10) and (PII-10) are dual of each other, there-
fore Y* = F*. Hence, V* = W* because V* = e and
W* = ¢3" . Figure 1 shows the solution algorithm for matrix
games involving LIVIFNs in the payoffs (considering both
the cases) for two players.

Theorem 1 Let ©®* be the maximin for player I and W* be
the minimax for player II, respectively. Then ®* and W* are
LIVIFNs, such that ©@* < &*,

Proof From(3.1),EA(x, y) = <|:ss s Set ], |:sl9 ) Syt i|>
Sy Sxy dxy Sxy
is an LIVIFN.

where, s.— , S.+ , Sg— , So+ €S such that s+
s E&xy ) g’:(;xy ) 198)()- ) 0§xy [0,¢]> sﬁxy +
So+ =< 8.
gy = O
Therefore,

0< 5{;, + 79(;; <t. (3.8)

and  max min min max {sﬁ; } € S04 3.9
Xy

Se+ )
xeS"m yesSr { Ssx}' } xesSm yesr

From (3.8), we obtain

+ : + + +
< < <
0= & +min {os ] =&, +max{of | <

and

0 < min&" + min [ﬁ;,] <& erax{z‘/‘5+ } =<t
yesn oy yesn Xy xy yesn Xy

It gives,
0 < min {E; } + min min {19;’ ] < min {ég’ ]
yest xy xeSm yeSn xy yest xy

+ min max lﬂ; } < é(;L + min max [ﬂgf ] <t
xesm yeSn *y X yeSn yesn *y

Therefore,

0 < max min {é‘; ] + min min {15‘5Jr ] < max min [E;r ]
xesm yesn L0 xesm yes" 4 xes§m yesn L0y

+ min max {ﬂ;r ] < max [S;r } + min max {ﬁ;r ] <t
xesm yES” xy xesm Xy yES" yES” xy
(3.10)
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i.e.,

0 < max min {ég‘ } + min max{z?(;F } <t
xesSm yesSr xy xesSm yeSr xy

3.11)
Thus, from (3.4), (3.8) and (3.11), we get 0 < E(Z}—i—ﬂg* <t,
where s+, sy+ € Sjo,11. Thus, ©* is an LIVIFN.

e* [C)d

Likewise, 9* can be established as LIVIFN.
Forany x € S and y € S™:

min Sg- (S S-S Max g5-

yesn dxy Sxy xesm Sxy

Hence,

min Sg— < Sg - < min max Se -

yesn dxy dxy yesS" xeSm Sxy

Subsequently,

max min Se= (= min max Se - (3.12)
xeSm yesSnt dxy yeSn xeSm Sxy

Similarly, the following can also be obtained:

max min St = min max Sg+ (3.13)
xeSm yeSr Sxy yesSt xesm Sxy

Combining (3.12) and (3.13), we obtain that

max min { |:S$ s Set ] } < min max { [SS » Set i| }

xesm yES” dxy dxy yeS" xesm dxy dxy
(3.14)

Similarly, for any x € §” and y € §"

min 1s55- ¢ < S5— < Max §85,-
xeS"’{ %y} = sy T yesn { ”axy}

Hence,

max min §Sy— < Max jSy-
yesSt xeSm dxy yes" Sxy

and therefore,

max min s,— ¢ < min max {s,- (3.15)
yeS" xeS" Oxy xeS™ yeSnt Sxy

Also, we can establish that

max min {slﬁ

< min max |s,+
yeS” xesm 5xy

xesm )’ES" 5xy

} (3.16)
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Fig.1 Algorithm for resolving
LIVIFMG

Input

Solution Process

LIVIFMG = (S",S",A,Sj04) s:t.
A = [6ij]mxn is the payoff for player

<|:bé;‘/ ! sg;’/ ] ! [SS;’/ ! ssg’/ :|>

are LIVIFNs satisfying ser +ss: < st
5 5

I where 6;; =

The non-linear bi-objective problems
(PI-1) and (PII-1) are formulated for
player I and player II respectively.

For player I or player II, if s < s¢- , szr <
0ij ;j
St; S0 < S9: , S9r <S¢ ; 80 < Sg-, Sgr < St
5 S 0’ 0%y

and sy < sy, sg: <s, i€, jeJ.
i’ Oy

Yes No

The linear programming problems
(PI-10) and (PII-10) for player I and
player II, respectively are resolved.

The non-linear programming problems
(PI-12) and (PII-12) for player I and
player II, respectively are resolved.

The optimal solution obtained for
player I is (x*,1*) and for player
s (y*, &) with 0* = F*..

The optimal solution obtained for
player I is (x*,V*) and for player
Iis (y*, W*) with V* = W*.

Output

Therefore, combining (3.15) and (3.16), we get

max min Sg— 5 Sg+ < min maxj |Sy- , Sy+
yeSt xes§m Sxy Sxy xeSm yeSt Sxy Sxy

(3.17)
Now, using (3.14), (3.17) and Definition 7, we get
<m0 ] o o )
Therefore, ®* < U*, O

Theorem 2 For specific k € [0, 1], the matrix game LIV-
IFMG involving payoffs characterized by LIVIFNs always

possess a solution (x*, ¥, x*TA~y*).

Proof Forany«k € [0, 1]beagiven weight. Then, itis evident
that (PI-10) and (PII-10) forms a pair of primal-dual linear
programming problems equivalent to the matrix game having
payoffs matrix as:

I

V* = " and W* = 8 and
E;(x",y) = xTAy" is calculated using (3.1).

£ 95
ein (1= 20} 4+ (=) [ 22
1t t
£ T
feln (1= ) 4 1= % ,

mxn

Following the minimax theorem for matrix games Owen
(1982), (PI-10) and (PII-10) will always have optimal solu-
tions. Here, (x*, 4*) and (y*, §*) are the optimal solution
of (PI-10) and (PII-10), respectively, where &* = J*.
Hence, the matrix game LIVIFMG having payoff matrix
A characterized by LIVIFNs always possess a solution

(x*, V¥, x*TAy*>, for specified weight « € [0, 1]. ]

For each ¥ € [0, 1], U and § are defined in terms of the
weight k and retain the following property:

Theorem 3 4 and § are monotonically non-decreasing func-
tions of k € [0, 1].

Proof From problem (PI-10)
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+
O
U=TI"4+Tt=xIn 1—% +(1—/<)1n<7(') +

+
Kln(l 50) +(1—K)1n(ﬂ7@>

+ - —
D -

whereOfl—éTeil,OfT@51,051—%51,
+
05%
t

- + +
Since 0 < % < fo < 1, therefore 0 < 1—gﬂ <

1 — é&T@ < 1, which further implies that In (1 —

t
t

v s s
Also, 0 < T@ < T@ < 1, implies In (T@>

+
94 < t, which implies that 0 < So +

Here,OgE(:)L—i— ;
+

In <1—E—@)>
t

2 &

- < 1 and hence 1 — > O . Thus,

+

oLl 5
In . Thus, o 2 > 0, except for @ —0.
K

Hence, 4 is monotonically non-decreasing function for
each k € [0, 1].

Analogously, § can also be proved a monotonically non-
decreasing function for « € [0, 1]. m]

Finally, a well-defined relationship between optimal solu-
tions of (PI-10) and (PII-10) and the solution of the matrix
game LIVIFMG having payoffs characterized by LIVIFNs
A, are explained as:

Theorem 4 Suppose (x*,U*) and (y*,F*) being optimal
solutions of (PI-10) and (PII-10) with 0 < k < 1, respec-
tively. Then (x*, ©®*) and (y*,¥™*) are the Pareto optimal
solutions of (PI-1) and (PII-1), where

®* = { max min Se= s Sg+ , Min max y | $y- , Sy+
xeSM yesn vy Sbxy xeSM yest Sy by

@ Springer

and

¥* =( min max Sg= o Sgr , Mmax min q[sy- , Sy+
yeS" xesSm dxy Sdxy yeS" xeSm dxy dxy

Proof Assuming that (x*, ®*) is not a Pareto optimal solu-
tion for (PI-1). Then there exists a feasible solution (x, @),

for £ € $” and © = ([s%_;, Sg-fil, [SﬂT’ Sﬂi’]> such that
(] [©] [¢] (]

s &\

1= ?:1“}11(“%)
S + 0\ i) Z Sgts
(z(l M= T (fs—f) )) ’

s Y sy~ , forany y € "
5; o
(f Hf;=1 [T (%)

S ﬁa £yj
(fl_[ N ( ) )

Sg=s Sgty Sy=, Syt € S0,
[C] e ® e

> s.-,foranyy e §"
5

forany y € §"

n
Sﬁg ,forany y € §

0<Ef+0) <t

,)21‘20, iel.

Ratl

where

6 = (e s, s, I} e s, 0, )
([JE‘ gt ] [50 25’ sl’+]>

Also, [sg—, sg+] > [se—, Se+ ] and [s5-, sp+4] <
%‘(_') E(;) . %‘@* %‘@* . (_’) (_’> .
[s3- , sy+ 1, where either of the two relations can be a strict
o* o*
inequality.
Using ordering property of LTS and further aggregation
of the above set of inequalities for 0 < k < 1 yields :

DX fiyjlkln 1= =)+ —)n| =~
j=li=1 ! !
gt T

< K1n<1—7@>+(1—x)1n(78),

forany y € "

n m %'— 193‘))
tyi[en|1— +(—x)ln
3% (s (1= 0o (52
£ z?if
< kln l_t + (1 —«)ln t ,
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forany y € " Further the above constraints are reformulated as :
S50 Sgro Soze 9t € Sto.11, n S,;T., by &
0<§++29:)_§t gx,- kin|1 4+ (1 —«)In ; + xIn 1—7
m 6 . R
Z I %20, eZ (3.18) F—o| =E ) )< P74 0 forany j e
= I'~<o0, ' <o
Furthermore, R.H.S. of (3.18) implies the following relations i f=1. %20 .icT.
i=1
(3.22)

gt N £F,

kln{1-2)+d-x)In([-2 < kln[1-22

t t t
+(1—,<)1n<l9;)*)

£ ot

«In 1—%') +(1—x)n t“

- +
< «ln (1 - S(;) +(1—x)In <’9;)*>
(3.19)

R 3 U R
Let '~ =«ln 1—70 +Q-—x)n|-2)and I't =

).

>

- |

(1=52)mon
Kk In I—T 4+ (1 —=x)In
From (3.19), we get

<
- |Q)+

F~<r*andlt<rtx (3.20)

where one of these relations can be a strict inequality.
Therefore,

~+ 0t <r*+rtordl <y (3.21)

Also, S" being a finite compact convex set, it is sufficient to
take into account only the extreme points of the set S”. Thus,
the constraints (3.18) can be remodeled as:

" &y Vsy
Zx,- « In 1—T + (=) | =
i=1

< I, foranyjeJ

m A( ( EST]) (ﬁ(i))
X [« In 1—7 + (1 —=«)In -
i=1

< I'* foranyjeJ
<0, I't <o,

1, x; >0, ,iel.

=

§

Defining 4 =r" + I, Then, (3.22) is transformed
as follows:

Xilelm|{l1—-—L)+Q—-1)In| 2
t t
eln (1= 25 ) 4 (1= (2

< 4, forany j € J

1M

Therefore, (X, ﬂ.) is a feasible solution of (PI-10).

Also, {1 < {* from (3.21), which is contrary to the state-
ment (x*, 4*) exists as the optimal solution for (PI-10). Thus,
(x*, ©®*) is the Pareto optimal solution of (PI-1).

On the similar lines, it can be proved that (y*, ¥*) is the
Pareto optimal solution of (PII-1). O

4 Numerical illustration

Example 1 Assume that two different companies, K and K,
both manufacture air conditioners (ACs) and are engaged in
an intense competition to sell window ACs to a newly estab-
lished educational institution. It is believed that the demand
for air conditioners remains relatively stable throughout time.
When one company’s profits go up, it usually means that
another company’s profits are going down simultaneously.
In order to gain a competitive advantage, the two companies
need to consider their marketing strategies carefully. Despite
the fact that there are many limitations, the company K| has
decided to prioritize the following three alternatives:

(1) giving special discount offer (o),

(i) giving additional warranty (o2),

(iii) producing energy-efficient ACs (03).

On the other hand, company K; too have three alternatives
on priority basis:

(i) to provide special price offer (1),
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(i1) generating energy-efficient air conditioners (¢>), +(1 —«)In <1>_ +
(iii) to provide one time free servicing to users (£3). ) 8/ 1
'The two compa'nl'e's have limited funds, thus leavmg.them x3 |k In (1 _ 7) + (1 —x)n (7) +xln (1 . 7)
with only one possibility to select. Hence, the aforementioned L 8 8 8

. o . . 6
challenging choice issue is referred to as a matrix game. The +( =) (7) < u

companies K; and K5 are believed to be two players, player
I and player II, respectively. The payoffs of game are the (1 — )l (g) t el (1 B %)

r
K
5
T
|
0| W
~—
+

market gains that a company expects to receive based on the *

strategy that the individual company chooses. Moreover, the 5\]

market facts are scarcely known/unknown and are frequently +(1 =)l <7>_ +

uncertain. Thus, a unique numeric value for the payoff can- i 6 1 3

not model it realistically. A committee of experts assesses %2 | «ln (1 - 7) +d-©n (7) tiln (1 - 7)

the state of the financial markets and expresses their conclu- i 7

sions in linguistic terms, i.e., LIVIFNs. The evaluation of the +(1 —x)In <7> +

above-mentioned alternatives for each player (companies) r N 1 2

according to LTSs is defined as follows: x3 |« In (1 - ’) + (I —x)In (’) +xln (1 - ’)
S = {sp = nogain, s; = verylow gain, s, = ) INT

low gain, s3 = slightly low gain, s4 = moderate gain, +(1 =) In (*) = 4

s5 = slightly good gain, s¢ = good gain, s7 = very good gain,
sg = excellent gain}.

Under this paradigm, based on expert’s evaluation, the
payoff matrix A for playerI (i.e., company K1), with payoffs
as LIVIFNS is as follows :

x1+x2+x3 =1,

=<0, x1, x2, x3 >0,

(PII-1.2)
_ | (ss.seli [stos2]) ([sa, 55 [s1,s20) (51, 8305 [s4, s51) max {F)
A = | ([s0, s21; [s3, s61) ([s7, s71; [s1, s11) ([s3, s6l; [s1, s21) b that
([s0, s11; [s2, s21)  ([s1, 521; [s4, s61) ([s2, s71; [s1, s11) suct 6 | 5
V1 Kln(l—§>+(1—K)ln<§>+/(ln<l—§)
Corresponding to the optimization Models (PI-10) and (PII- - -
10), we get the problem for player I and player II as follows: +(I —x)In (*) +
[ 5 ] 1 4
(PI-1.1) y2 |k 1n (1 - §> + (1 —«)In <§> + k In (1 — §>
min {4} | | 2\ T
subject to o <§>_ "
_11§>+1 )11—{-1(1;) _11§—|—1 li—{—ll1
xl_Kn<—8 11—« n(g K In 3 y3_/<n<—8) (—K)Il(8 Kn(—g)
2\ 5\]
+(1 —x)In <§> + +(I —x)In (g) = 3.
i 2 _ 3 0 i 2 ] 3 0
X2 _/cln<l—§>+(1—K)ln<§>+/cln<l—§) V1 _Kln<1—§> +(1—/c)ln<§>+l<ln<l—§>
+(1 —«)In (g) + +(1 —«)In (g) +
e (1= D)1 —om (2) (10 (1= 1)1 —om (D sem(1-
X3_Kn<—8> (—K)Il(g) Kn(—g) yz_Kn<—8> (1 —« n(g) Kn(—g)
+(1 —x)In (%) < 4 +(1 —x)In (é) +
(1) s a-sm(f)een(12)  nfom(i-g)ra-an (i) een(1-3)
xl_lcn §+ Kng—l—/cn § y3_/cn §+ Kﬂg-f—Kl’l §

+(1 —«)In (%)} + +(1 —«)In <§>i| > 5,
In(1 ! 1 1 ! Inf{1 ! Inf1 ! 1 )\ 2 Inf1 0
sfe(i=g)ra-on(g)een(i=5)  n[on(=5)ra-on(f)een(i-)
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1 | 2]
+(1 —x) n(g)_ +

n(1=5) <= () +en(1-5)
yz_/cn §+( K)Ilg-i-KIl 3

+(1—K)ln<§) +

8 -

V3 Kln<l —z>—|—(l —K)ln<l)+lcln<l —%>
L 8 8 8

+(1 —k)In (é): > 3,

yi+y+yz=1,
$=<0, y1, y2, y320.

The optimization problems (PI-1.1) and (PII-1.2) can
be solved for distinct values of ¥ € [0, 1], with the help
of mathematical software easily. Here, we use MATLAB
R2018b software to compute the solutions of linear program-
ming problems given in (PI-1.1) and (PII-1.2). The obtained
optimal solutions and the corresponding expected values are
illustrated in Table 1.

Analogous to the optimization Model (PI-12) and Model
(PII-12), we construct the problems (PI-1.3) and (PII-1.4)
for player I and player 11, respectively, which are described
as follows:

(PI-1.3)
min {V}

subject to

=
N
| N
S~
T
z
N
—
|
x| O
~  —
=
N
| N
~
z
1
IA
~

—
5
|_|
IA
=

()6

AN A AN
1—=) (- 1-2) (- <V,
(=36 -6
X1 +x2+x3=1,
0<V=1, x1, x2,x3 >0.
and
(PII-1.4)

max {W}

subject to

(-3 -
(1—% K(%>(1—K) (1_%>K §>(1 w] .
QT

OREHA

ool N
\_/A
S
!
%
=

GO RGO
(IO

yi+»n+y=1,
0<W=<1, y1, y2, 3 20.

<

[
0]
i

<

<

o0 | =—
v
|
z
| I
=

v

Problems (PII-1.3) and (PII-1.4) are solved by using
MATLAB R2018b software, and their results have been tab-
ulated for the optimal values and their respective expected
values in Table 2.

The results summarized in Tables 1 and 2 clearly indicate
that as the value of k changes, different mixed strategies are
obtained corresponding to the Players I and II, respectively.
It is worth mentioning that the values {*, §*, V* and W*
are monotonically non-decreasing with respect to x. Also,
maximin strategies x* and minimax strategies y* obtained by
the problems (PI-1.1) and (PII-1.2), are respectively, similar
to those obtained by the problems given in (PI-1.3) and (PII-
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Table 1 Optimal solutions for (PI-1.1) and (PII-1.2)

Player I Player 11 Ei(x*, y)

« o o y* 3

0.1 (0.4318,0.2034,0.3649) —2.6021 (0.4273,0.2452,0.3276) —2.6021 ([52.9249, 54.88391, [51.6867, 52.4555])
0.2 (0.4404,0.1862,0.3734) —2.4673 (0.4360,0.2234,0.3406) —2.4673 ([52.8526, 54.87951, [51.6907, 52.4448])
0.3 (0.4503,0.1690,0.3807) —2.3308 (0.4423,0.2011,0.3566) —2.3308 ([52.7872, 54.88521, [51.6939, $2.43151)
0.4 (0.4614,0.1520,0.3866) —2.1931 (0.4459,0.1787,0.3755) —2.1931 ([52.7266, 54.8995], [51.6978 $2.4161])
0.5 (0.4736,0.1355,0.3909) —2.0545 (0.4464,0.1563,0.3973) —2.0545 ([52.67115 $4.9195], [51.70331, 52.4022])
0.6 (0.4868,0.1197,0.3955) —1.9154 (0.4436,0.1344,0.4220) —1.9154 ([52.6247, S4.96411, [51.7311, $2.3823])
0.7 (0.5010,0.1050,0.3941) —1.7765 (0.4374,0.1133,0.4494) —1.7765 ([52.5736, $4.97731, [51.7215, 52.38021)
0.8 (0.5159,0.0915,0.3926) —1.6384 (0.4276,0.0933,0.4792) —1.6384 ([52.5309, 55.00781, [51.7372, $2.3777])
0.9 (0.5314,0.0796,0.3890) —1.5015 (0.4142,0.0748,0.5110) —1.5015 ([52.4874, $5.03811, [51.7580, 52.38131)
Table 2 Optimal solutions of the nonlinear programming problems (PII-1.3) and (PII-1.4)

Player I Player I1 E;(x*, ¥

© o P v W

0.1 (0.4317,0.2034,0.3649) 0.0741 (0.4273, 0.2452, 0.3276) 0.0741 ([52.9249, 54.88391, [51.6867, 52.4555])
0.2 (0.4404,0.1862,0.3734) 0.0848 (0.4360,0.2234,0.3406) 0.0848 ([52.85265 54.87951, [51.6907, 52.4448])
0.3 (0.4503,0.1690,0.3807) 0.0972 (0.4423,0.2011,0.3566) 0.0972 ([52.7872, 54.88521, [51.6939, $2.4315])
0.4 (0.4613,0.1520,0.3866) 0.1116 (0.4459,0.1787,0.3755) 0.1116 ([52.7266, $4.8995 1, [51.6978, $2.41611)
0.5 (0.4735,0.1355,0.3910) 0.1281 (0.4464,0.1563,0.3973) 0.1281 ([s2.6711, $4.91951, [$51.70331, $2.40221)
0.6 (0.4868,0.1197,0.3955) 0.1473 (0.4437,0.1344,0.4220) 0.1473 ([52.6247, S4.4.96411, [S1.7311, $2.38231)
0.7 (0.5010,0.1050,0.3941) 0.1692 (0.4374,0.1133,0.4494) 0.1692 ([52.57365 54.97731, [51.7215, 52.38021)
0.8 (0.5159,0.0915,0.3926) 0.1943 (0.4276,0.0933,0.4792) 0.1943 ([52.5309, 55.00781, [51.7372, $2.37771)
0.9 (0.5314,0.0796,0.3890) 0.2228 (0.4142,0.0747,0.5110) 0.2228 ([52.4874, 55.03811, [51.7580, 52.3813])

1.4). Furthermore, V* = e and W* = 57, with Ser #
ij

Sty SSS_ # slasﬁ;’. # S0 and Sﬂga__. ;é S0 (lv.] = 17 2’ 3)
ij ij ij

5 Comparative study

It is important to highlight that the LIVIFN provides an ade-
quate description of subjective information. According to
the research that has been reviewed, matrix games have not
been looked in the context of the linguistic interval-valued
intuitionistic fuzzy environment, which describes quantita-
tive information more flexibly. As a result, it is difficult for
us to make a direct comparison between our methodology

@ Springer

and any other methods currently available for solving matrix
games.

Wang et al. (2014) developed the idea of linguistic scale
function (LSF) for transforming the linguistic terms into
numerical values. It can be defined as follows :

LetS = {sf| f=0, 1,...,t} be a LTS and ¥ € [0, 1]
be a real number, then LSF can be expressed by the mathe-
matical expression given by

g:sf—>d{,-:({)(fzo,l,...,t). 5.1
Now utilizing Eq. (5.1), we get the following payoff matrix

corresponding to the LIVIFNs payoff matrix A:
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Table 3 Optimal solutions of linear programming problems based on Li’s approach for payoff matrix B

Player I Player I1 E(x*, y%)

« o e v 3

0.1 (0.4317,0.2034,0.3649) —2.6023 (0.4273, 0.2452, 0.3276) —2.6023 ([0.3653, 0.6102], [0.2110, 0.3071])
0.2 (0.4404,0.1862,0.3734) —2.4674 (0.4360,0.2234,0.3406) —2.4674 ([0.3563, 0.6098], [0.2114, 0.3057])
0.3 (0.4503,0.1690,0.3807) —2.3309 (0.4423,0.2011,0.3566) —2.3309 ([0.3481, 0.6105], [0.2119, 0.3040])
04 (0.4613,0.1520,0.3866) —2.1932 (0.4459,0.1787,0.3755) —2.1932 ([0.3405, 0.6122], [0.2123, 0.3022])
0.5 (0.4735,0.1355,0.3910) —2.0546 (0.4464,0.1563,0.3973) —2.0546 ([0.3336, 0.6148], [0.2130, 0.3004])
0.6 (0.4868,0.1197,0.3955) —1.9155 (0.4437,0.1344,0.4220) —1.9155 ([0.3276, 0.6189], [0.2132, 0.2979])
0.7 (0.5010,0.1050,0.3941) —1.7766 (0.4374,0.1133,0.4494) —1.7766 ([0.3217, 0.6220], [0.2153, 0.2977])
0.8 (0.5159,0.0915,0.3926) —1.6384 (0.4276,0.0933,0.4792) —1.6384 ([0.3162, 0.6259], [0.2172, 0.2973])
0.9 (0.5314,0.0796,0.3890) —1.5015 (0.4142,0.0747,0.5110) —1.5015 ([0.3108, 0.6296], [0.2199, 0.2979])

Table 4 Optimal solutions of nonlinear programming problems based on Li’s approach for payoff matrix B

Player I Player I1 Eg(x*, y*)

© o P v W

0.1 (0.4317,0.2034,0.3649) 0.0741 (0.4273, 0.2452, 0.3276) 0.0741 ([0.3653, 0.6102], [0.2110, 0.3071])
0.2 (0.4404,0.1862,0.3734) 0.0848 (0.4360,0.2234,0.3406) 0.0848 ([0.3563, 0.6098], [0.2114, 0.3057])
0.3 (0.4503,0.1690,0.3807) 0.0972 (0.4423,0.2011,0.3566) 0.0972 ([0.3481, 0.6105], [0.2119, 0.3040])
04 (0.4613,0.1520,0.3866) 0.1116 (0.4459,0.1787,0.3755) 0.1116 ([0.3405, 0.6122], [0.2123, 0.3022])
0.5 (0.4735,0.1355,0.3910) 0.1281 (0.4464,0.1563,0.3973) 0.1281 ([0.3336, 0.6148], [0.2130, 0.3004])
0.6 (0.4868,0.1197,0.3955) 0.1473 (0.4437,0.1344,0.4220) 0.1473 ([0.3276, 0.6189], [0.2132, 0.2979])
0.7 (0.5010,0.1050,0.3941) 0.1692 (0.4374,0.1133,0.4494) 0.1692 ([0.3217, 0.6220], [0.2153, 0.2977])
0.8 (0.5159,0.0915,0.3926) 0.1943 (0.4276,0.0933,0.4792) 0.1943 ([0.3162, 0.6259], [0.2172, 0.2973])
0.9 (0.5314,0.0796,0.3890) 0.2228 (0.4142,0.0747,0.5110) 0.2228 ([0.3108, 0.6296], [0.2199, 0.2979])

Table 5 The characteristic comparisons of different methods for solving matrix game problems

Characteristics Whether Whether Whether flexibly Whether Whether flexibly
consider MD consider NMD represent MD or describes represent
NMD qualitative qualitative
information information

Methods

Bector et al. (2004) 4 X X X X

Li and Nan (2009) v (4 X X X

Li (2010) v %4 %4 X X

Arfi (2006) v X X X X

Singh et al. (2018) v X X 4 4

Singh and Gupta (2018) 4 v X 4 4

Verma and Aggarwal (2021a) 4 v b 4 v 4

Verma and Aggarwal (2021b) v %4 b 4 4 4

Our proposed method v v v v v

@ Springer
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} ([0.6250, 0.7500] ; [0.1250, 0.2500]) ([0.5000, 0.6250]; [0.1250, 0.2500]) ([0.1250, 0.3750]; [0.5000, 0.6250])
B = | ([0.0000, 0.2500]; [0.3750, 0.7500]) ([0.8750, 0.8750]; [0.1250, 0.1250]) ([0.3750, 0.7500]; [0.1250, 0.2500])

([0.0000, 0.1250]; [0.2500, 0.2500])

([0.1250, 0.2500]; [0.5000, 0.7500]) ([0.2500, 0.8750]; [0.1250, 0.1250])

It is worth noting that all the entries in the payoff matrix B
are IVIFNs. After applying solution approach developed by
Li (2010), we obtain the optimal solutions as listed in Tables
3 and 4, respectively.

From Table 3, we see that the optimal strategies x* and y*
corresponding to players I and II are quite close to the optimal
strategies achieved by our suggested technique, which are
tabulated in Table 2. It demonstrates that the optimization
models presented in this work are valid and logical when
applied to solving matrix game problems whose payoffs are
indicated by LIVIFNs.

In addition, we undertake a detailed analysis for com-
paring many aspects that are taken into consideration by
researchers during the process of attempting to solve matrix
game problems. Table 5 shows the important observations.

The results summarized in Table 5 depict that the pre-
sented matrix game models are more general and flexible in
dealing with real-world complex decision-making problems.

6 Conclusion

In this study, we have examined the matrix games under a
qualitative information environment. First, the paper has dis-
cussed some basic notions to accomplish the objectives of
this work. The matrix games involving payoffs described
by LIVIFNs have been formulated. The benefit of adopting
LIVIEN payoff values is that it allows decision-makers to
describe ambiguous and imprecise facts in a more detailed
manner. As a result, the decision-maker is not compelled to
express his imprecise information in single numeral terms of
membership and non-membership functions. We have used
the LIVIFWA operator to calculate the expected value of the
game. Next, based on the order relation of LIVIFNSs, the non-
linear bi-objective programming problems for each player
are reduced to a corresponding pair of linear/nonlinear pro-
gramming problems to determine the maximin and minimax
strategies corresponding to the players. Finally, the solu-
tion technique has been validated by illustrating a real-life
decision-making problem. A comparative study with some
existing methods has also been carried out to demonstrate
the advantages of the suggested method.

In the future, the proposed approach can even be employed
to investigate multi-objective matrix games involving LIV-
IFSs. The described methodology can also be extended to
more generalized information representation models, includ-

@ Springer

ing linguistic interval-valued Pythagorean fuzzy sets, lin-
guistic interval-valued g-rung orthopair fuzzy sets, and cubic
linguistic intuitionistic fuzzy sets. We shall also explore the
applications of the developed optimization models in dif-
ferent areas, such as water resources management, waste
management, and irrigation systems.
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