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Abstract

We propose the concepts of superadditive and of subadditive transformations of aggregation functions acting on non-negative
reals, in particular of integrals with respect to monotone measures. We discuss special properties of the proposed transforms and
links between some distinguished integrals. Superadditive transformation of the Choquet integral, as well as of the Shilkret integral,
is shown to coincide with the corresponding concave integral recently introduced by Lehrer. Similarly the transformation of the
Sugeno integral is studied. Moreover, subadditive transformation of distinguished integrals is also discussed.
© 2015 Elsevier B.V. All rights reserved.
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1. Introduction

The concepts of subadditivity and superadditivity are very important in economics. For example, consider a pro-
duction function A : R’} — R, assigning to each vector of production factors x = (x1, ..., x,) the corresponding

output A(xy, ..., x,). If one has available resources given by the vector X = (X1, ..., X,), then, the production func-
tion A assigns the output A(Xy, ..., x,). Now suppose that the resources X = (X1, ..., X,) can be divided into k € N
subgroups of production factors X = (X1, ..., X,) = (xfl), R x,(,l)) + ...+ (xfk), R x,(,k)). Since the purpose of any

production function is to maximize the use of factor inputs in production, one should check if the production output
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Zile A(xfi), ...,x,gi)) is greater than A(X1,...,X,). More in general, one can be interested in finding the “best”
decomposition of the available resources, i.e., we should look to the quantity

k k
A ® =sup{> A x| Y @ x) < =),

i=1 i=1

provided that Zle (x}l), e, x,sl)) is an allowable (realistic) decomposition of X. Thus, either A*(x) = A(X) for all
X € R or function A* should be considered — at least ideally — the “real” production function (provided that the range
of A* contains only finite values, i.e., A*(X¥) < oo for each X € Ri).' The condition A(X) = A*(X) for all X e R’} is
equivalent to the superadditivity of the production function A, i.e., forall y,x € Rﬁ we have A(y+x) > A(y)+Ax).
Analogously, consider the situation of a system of prices represented by the function A : IR, — R, assigning to each

bundle of goods x = (x1, ..., x,) with x;, i =1, ..., n, representing the quantity of the i-th item, the corresponding
price A(xy, ..., x,). If one wants to buy the bundle X = (x1, ..., X,), then one can get it at the following price (possibly
asymptotically)

k k

A,® =infY_AG{ x) Y e x> ®)
i=1 i=1

Thus either A(X) = A4 (X) for all X € R’} or function A, becomes the “real” price system considered by economic

operators. The condition A(X) = A.(X) for all X € R”} is equivalent to the subadditivity of the price system A, i.e., for

all y, x € R, we have A(y +x) < A(y) + A(x).

Observe that in two above examples the superadditivity and the subadditivity of function A were related to its
transformations A* and A,, respectively. For this reason, it is important to study and discuss these transformations
what we shall do in this paper.

For a class K of some objects, a property p determines a subclass

Kp={K € K| K has property p}.

Any mapping T : K — K is called a transformation (of objects from K), and if K; = {1(K)|K € K} = ), and
T(K) = K foreach K € Kp, Tis called a p transformation. Obviously, To T =7 for any p-transformation t. Formally,
T can be seen as a projection from /C onto Cp.

We recall some typical examples:

— For K = M & the class of monotone measures on a measurable space (X, .%’), one can consider the superaddi-
tivity property. Define a transformation 1T : M » — M & by t(m) : ¥ — [0, 0],

k
T(m)(E) = sup{Zm(E,-)KE,-)f:] is a measurable partition of E}.
i=1
Observe that considering the PAN-integral f PAN introduced in [18], see also [17], T(m)(E) = f PAN 4 pdm. It
is not difficult to check that, taking the property p = superadditivity, then T is a superadditive transforma-
tion.
— For Ajo,13,» the class of n-ary aggregation functions on [0, 1], one can consider the averaging property char-
acterizing idempotent aggregation functions. Then, for the class IC C Ajo,13,, of n-ary aggregation functions

' To the best of our knowledge, this concept of transformation of the production function from A to A* is original and not standard in the literature
on production functions (see, e.g., [3]). Indeed according to Shephard [13] production function is defined as a relationship between the maximal
technically feasible output and the inputs needed to produce that output, that corresponds to what we called “real production function” A*. However,
very often production function is simply defined as a technical relationship between output and inputs without any reference to the assumption that
such output has to be maximal with respect to the given inputs (see [ 12]). In this sense, we can see that, when it is possible to imagine divisibility of
the input, the superadditive transformation of the merely technical relationship between output and inputs A gives the “real production function” A*.
Observe that in economics some assumptions are considered on production functions that imply their superadditivity. More precisely, continuity,
strict increasing monotonicity, strict quasiconcavity and A(0) = 0 are conditions usually assumed on production function. Under these conditions
production function is superadditive ([13]; see also Theorem 3.1 in [6]).
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with continuous strictly increasing diagonal section 64 : [0, 1] — [0, 1], 84 (x) = A(x, ..., x), the transformation
T: K — K given by T(A)(xq,...,x,) = SZI(A(xl, ..., Xp)) (called the idempotization in [4]) is an averaging
transformation.

Observe that the above mentioned transformations imply interesting consequences. For example, considering the
superadditive transformation T for any monotone measure m € M o, for any .’ -measurable function f : X — [0, oo],
it holds

PAN PAN

[ ram= [ sazom.

and t(m) is the smallest superadditive measure from M o bounded from below by m.

On the other hand, considering the above mentioned averaging transformation T, for any strict triangular norm (in
its n-ary form) 7 : [0, 1] — [0, 1] generated by an additive generator f : [0, 1] — [0, oo], ©(T) : [0, 1]" — [0, 1] is
the related quasi-arithmetic mean generated by f,

1 n
W) G x) = £ Y f ).
i—1

Based on T, one can generalize quasi-arithmetic means considering weakly increasing continuous t-norm 7 :
[0,1]" — [0,1], ie, T = ({(aj,bj, T;)/j € J) is an ordinal sum with strict summands, for more details see [7].
If f; is an additive generator of 7}, j € J, then

fj_l(% > filxil;)) if min{xy, ..., x,} €la;, b;[ for some j € J
min{xq,...,x,} otherwise,

T(T)(x1,...,xp) = {

where |x|; =min{b;, max{a;, x}}.

Our main aim is to study superadditive and subadditive transformations of aggregation functions acting on [0, co[=
R4, in particular of some distinguished integrals. The paper is organized as follows. In next Section 2 we recall basic
preliminaries concerning aggregation functions on R, and in particular we recall some integrals here. Section 3 brings
the proposal of a superadditive transformation including the study of its properties and some illustrative examples.
In Section 4, a subadditive transformation is proposed and discussed. Section 5 is devoted to the examination of
relationships between the superadditive transformations of some distinguished integrals. In Section 6, we discuss
subadditive transformations of distinguished integrals. Note that here the role of the underlying measure is important
to ensure the existence of subadditive transformations. Finally some concluding remarks are added.

2. Aggregation functions on R

Let us consider the sets N = {1,...,n} and Ry = [0, +-o00[. For all E C N, 1 is the vector of R, whose ith
component equals 1 if i € E and equals 0 otherwise. 0 = (0, ..., 0) indicates the null vector.

An aggregation function A on R’ is a monotone function A : R} — R, such that A(0) = 0 and
Supyerr A(x) > 0, [4]. Note that we have relaxed the constraint sup,cgn A(x) = +00 considered in [4] to cover
integrals considered in this paper, in particular the Sugeno integral [16].

An aggregation function A on R’} is said to be

— idempotent, if forall L e Ry, A(Aly) = A;
homogeneous, if for all A > 0 and for all x e R"}, A(Ax) = AA(x);
concave (convex), if for all for all x, y € R’} and for all A € [0, 1],

AQx + (1= 1)y) = AA®) + (1 — VA(Y)
[Arx + (1= 2)y) < 2A@) + (1 —VDAW)];

superadditive, (subadditive) if for all x, y € Ri
Ax)+A(y) <Ax +Yy) [Ax)+A(y) = Ax +y)].
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An aggregation function A being superadditive (subadditive) and homogeneous is called superlinear (sublinear).
Observe that any superlinear (sublinear) aggregation function is concave (convex), while the inverse is not true (e.g.,
f(x) = 4/x is concave but it neither homogeneous nor superadditive). In fact, for homogeneous aggregation function
on R’} the concavity (convexity) is equivalent to the superadditivity (subadditivity).

Typical examples of aggregation functions on R’} are:

— weighted sums, W(x1,...,x,) = Z:’zl w;x;, with weights w; € R} and at least one non-zero weight; these
aggregation functions satisfy all above mentioned properties (and they are unique with these properties);

— the smallest idempotent aggregation function min, min(xy, ..., x,) = min{xy, ..., X, }, is homogeneous, superad-
ditive, concave, and superlinear;

— the greatest idempotent aggregation function Max, Max(xy, ..., x,) = max{xy, ..., X,}, is homogeneous, subad-
ditive, convex, and sublinear;

— the geometric mean G, G(x1,...,x;) =/ ]_[:’=1 X;, is idempotent, homogeneous, superadditive, concave, and
superlinear;

— the quadratic mean Q, Q(x1,...,x,) = % Z?:l xiz, is idempotent, homogeneous, convex, and sublinear;

— define D : Ri — Ry by D(x,y) =x% + »/y. Then D is a binary aggregation function which has none of the
above mentioned properties.

Typical aggregation functions are integrals. Definitions of integrals are based on special set-functions, namely
measures. A measure i on N is a monotone (w.r.t. set inclusion) function  : 2V — R, satisfying the condition
w(@) =0and u(N) > 0.

The Choquet integral [2] of x € R, with respect to the measure 1 is defined as:

Ch max;ey X;
/xdy, = f u({i € N :x; >t})dt.
0
The Sugeno integral [16] of x € R, with respect to the measure w is defined as:
Su
/xdu:max{min{xi,u({j EN:x;j=xPDyii=1,....n}.

The Shilkret integral [14] of x € R’} with respect to the measure j is defined as:
Sh
/xdu:max{xi,u({j EN:x;j>xi:i=1,...,n}.

The concave integral [9] of x € R} with respect to the measure u is defined as:

cav

/xdu:sup Zar,u(T): Zarlr <x,ar >0forall T C N
TCN TCN

The convex integral [10] of x € R’} with respect to the measure u is defined as:
con

/xdu:inf > aru(T): Y arly =x,ar = 0forall T € N
TCN TCN

The PAN integral [17] of x € R} with respect to the measure u is defined as:

PAN k

k
/xdu:sup Zaj,u(Aj): Zalej <x, {Aj}]f being a partition of N
j=1 j=1
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The downward PAN integral of x € R, with respect to the measure p is defined as:

PAN p

k
/xdpbzinf Zaj,u(Aj): Zalejzx, {Aj}]fbeingapartitionofN
j=1 j=1

3. Superadditive transformations of aggregation functions

Definition 1. Given an aggregation function A on R’ and x e R’} , if

k k
A*(x) = sup{ZA(yj) : yj € Ri such that Zyj <x}<+4o0, (Fin)
j=1 j=1

then A*(x) is called a superadditive transformation of x with respect to A.

Let us note that, in Definition 1, when looking for the supremum of all possible sums Z];=1 A(y)) (Z§:1 y/ being
not greater than x), the integer k is not fixed.

In general, the symbol A*(x) indicates the sup in condition (Fin) and, by definition, for any x, y € R" , if y <x,
then A*(y) < A*(x) < +o0.

We say that an aggregation function A : R}, — R admits superadditive transformation on R’} if the condition
(Fin) is satisfied for all x € R’|. Denote by K the class of all aggregation functions which admit superadditive
transformation on R’} .

Theorem 1. Let A : R — R be an aggregation function. Then A € K}, i.e.,

k k
sup{Z A(y)): y) € R such that Zy-/ <x}<+oo, VxR 1)
j=1 j=1
if and only if
k k
A*(Ay) =sup{Y_A(y/): y/ eRY suchthat Y y/ <1y} < +o0. 2)

j=1 =1

In other words, a necessary and sufficient condition ensuring that A admits superadditive extension on R" is that
(Fin) holds for the constant vector 1y.

Proof. Obviously, we need only to prove the sufficiency. By the monotonicity of A* it is sufficient to prove that
A*(x) < oo for any x € N". Define |x| =) _;_, x; for any x € N”, and put K, = max{A*(x) | x € N, |x| = m}. The
proof is complete if we show that K, < oo for any m € N. We prove this statement by induction. By the assumption,
K| < 00. Let K,;; < oo (induction step), and let x € N* such that [x|=m + 1. If x; <1 forany i = 1,...,n, then
A*¥(x) < A*(1y) <oo. If x; > 1 forsome i =1,...,n,put x’ = (x1,...,x; — 1,...,x,). Let lezlyj = x (from

the monotonicity it is sufficient to consider the equality). Then there exists 0 </ < k such that le=1 y/ < x’ and

ZH ! y’/ > x', where we consider the sum over the empty index set to be equal to 0. Then, we can write

j=1
k 1 k
Zyj Zzyj +y1+1 + Z yj’
j=1 j=1

j=l+2

where we admit that some of the sums on the right side of the equality can have the empty index set (this is the case
ifil=0o0r!=k—1). Since le:l y/ <x’ and also Z]/(':Hz y/ <x’, we simply find that

k
DAY 22A4% () + A(x) < 2K, + A(x).
j=1
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Then, A*(x) < 2K,, + A(x) < oo by the induction step K,, < oo and the fact that A(x) < co. Hence, from the
previous result, we obtain that A*(x) < oo for any x € N” such that |x| = m + 1, which implies K, <oco. O

Observe that the input 1y in Theorem 2 can be replaced by an arbitrary vector x from R’ with full support (i.e.,
x;i >0fori=1,...,n), and in particular by €1y with ¢ arbitrarily small but positive. Based on Theorem 2, also the
next result, dealing directly with the underlying aggregation function A, can be introduced.

Theorem 2. An aggregation function A : R, — R is an element of IC}; if and only if there is a constant p €]0, oo[
such that A(x,...,x) < p-x forall x €0, 1].

Proof. For the sufficiency, due to Theorem 2, it is enough to show that A*(1y) is finite. Due to the monotoni_city of
A, it is obvious that for any y = (yi, ..., y) from [0, 1]" it holds A(y) < p - >_;_, yi. Therefore, if ZI;'=1 y/ <1y
then

k k n
Y ApH > p Y vl =n-p
j=1 =1 =l

what ensures A*(1y) <n-p < oo.
To see the necessity, suppose that for each p €]0, oo[ there is x €]0, 1] such that A(x,...,x) > p - x. Then,
there is a sequence (x,;)meN such that A(xy,, ..., X;,) > m - x,, for any m € N. If [ﬁ] is the integer part of ﬁ

we have that for each m e N, A*(1y) + A(1y) = A*(An) + A(xpy ooy X)) = A*([ﬁ]xm AN+ Ay ey X)) >

[ﬁ]A(xm, e Xm) F AGs e X)) > ([ﬁ] + Dy - m > m, and then A*(1y) > m — A(1y) for all m € N, i.e.,
A"(1y) =o00.Dueto Theorem 2, A ¢ IC}. O

Remark 1. Note that the interval [0, 1] considered in Theorem 2 can be replaced by an interval [0, ] with ¢ > 0
arbitrarily small, i.e., the properties of an aggregation function A related to its superadditive extendibility depends on
the properties of A in some neighborhood of point (0, ..., 0).

Remark 2. Observe that by Theorem 2 we get that if the Lipschitz condition holds in a neighborhood of (0, ..., 0)
with positive Lebesgue measure, then A € .

Next corollaries individuate large classes of aggregation functions admitting superadditive extension.

Corollary 1. Let A : R, — Ry be an aggregation function such that there exists k > 0 for which A(x) <k Y /_, x;
holds for any x = (x1,...,x,) € Rl Then, A € K.

Corollary 2. Let A : R, — R be an aggregation function such that there exists k > 0 for which A(x) < k - max; x;
holds for any x = (x1, ..., x,) €RY. Then, A € ;.

Corollary 3. Let A : R’} — R be an aggregation function such that A/k is idempotent for some k €]0, oo[. Then
Aek;.

The proof of previous corollaries is not difficult: Corollary 1 follows from Theorem 2, considering the constant
n - k; Corollary 2 follows from Corollary 1, and Corollary 3 follows from Theorem 2, where we require that A/p is
subidempotent on [0, 1].

Now we give some examples of aggregation function which do not satisfy condition (Fin). This is the case of any
aggregation function which is non-continuous in 0 = (0, .. ., 0). For example, let us consider the aggregation function
A: R} — Ry defined for all x = (x1, ..., x,) € R by

0 ifx;=0foralli=1,...,n
max; x; +1 else.

AGxr) = { 3)
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1

Since we can decompose vector 1y in a denumerable sum 1y = Z,fil (2—k, ..

then we can make the sum ZZ: 1 A(zik, cee 2%) as large as desired.

Another class of aggregation functions which do not satisfy condition (Fin) is given by aggregation function with
partial derivatives which are not bounded in neighborhood of 0 = (0, ..., 0), such as A(xy,...,x,) = Z?:l JXi

.,21—k)andsinceA(2lk,...,%)=i+1,

Proposition 1. For any aggregation function A on R",, A € KCy,, it holds

- A*(x) > A(x), forall x e R},
— A*(0) =0, and
- A*(x) > A*(y) forall x, y e R} such that x >y, i.e., A* is an aggregation function on R/, and A* > A.

Proof. The proof follows directly from the definition of the function A* when considering A € ;. O

Proposition 2. Let A € KC;;. Then A* is a superadditive aggregation function on R",.. Moreover
A*(x) =min{C(x): C(y) > A(y), Yy eR}},

where the minimum is taken over all the superadditive aggregation functions on R’ bounded from below by A.

Proof. By Proposition 1, A* is an aggregation function. For any x, y € R" , if ZI;-=1 u/ <x and Zle v/ <y, then
Zl;zl ul + ZI;=1 v/ <x +y, and thus
A (x) + A*(y)

k k p 14
=sup{Y_A@)|Y u/ <x}+sup(d_A@)|) v/ <y}
j=1 j=1 =1 =1
k P k p
=sup{ZA(uj) +ZA(vj)| Zuj <x andZvj <y}
j=1 j=1 j=1 j=1

r r
<sup(Dd_AG)|)Y 2/ <x+yl=A%x+y)
j=1 j=1
proving the superadditivity of A*.

Let C : R, — R, be a superadditive aggregation function with C(x) > A(x) for all x € R’,. Let x be a vector
from R, For each decomposition Zle x' =x, with x!, ..., x* € R" we have that Zle A(x’) < Zle C(x") <
C(Zlexl) = C(x), and then C(x) is an upper bound of the set whose A*(x) is the supremum, which implies
A*(x) < C(x).

Now, the superadditivity of A* yields the desired result, that A*(x) = min{C(x) : C > A, C is superadditive
aggregation functionon R’} }. O

Observe that if A ¢ KC;; then there is no superadditive aggregation function B on R, dominating A (i.e., B > A).
Equivalently, elements of K are just aggregation functions on R’ admitting a dominating superadditive aggre-
gation function on R’ . Note also that for any A € ki, A* is an aggregation function in the sense of [4], i.e.,
Sup,cr A*(x) = +o0.

Now we are ready to introduce a superadditive transformation of aggregation functions from /C}.

Theorem 3. Define a mapping v* : I — Kt by 1 (A) = A*. Then t* is a superadditive transformation.

Proof. Due to Proposition 1, T%(A) = A* is an aggregation function on R’} for any A € K;. Moreover, based on
the ideas in the proof of Theorem 2, it is not difficult to check that for each A € K}, (A*)*(1y) is finite and hence
A* € IC¥, showing that the transformation t* is well defined. Finally, for any superadditive A € K}, by induction we
have A(Y5_; /)= Y5 A7), and thus T5(A) = A* = A. O
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We list now some additional properties and examples of the introduced superadditive transformation.

— A is superadditive if and only if A* = A;

_ A :A*;

— if A > B then A* > B*;

— if A>B>C and A* =C*, then B* = A*;

- ifA>B>D,A>C>D,and A* = D*, then (AB + (1 — 1)C)* = A* forall A € [0, 1];

— if A =min, then A* = A (observe that Minimum is superadditive);

— if A = Max, then A*(x) =) _"_, x;; moreover, for any A between max and sum, we have that A* is the sum;

— if A is modular, i.e., if A(x) =) /_; fi(x;) then A* is modular, A*(x) = Y7, f*(x;), where for i =1,...,n,
fi e KU {0} and 0* =0;

— if A is maxitive, i.e., if A(x) = max; f;(x;) then A* is modular, A*(x) = > ", fif(xi), where fori =1,...,n,
fi € K{ U {0} and 0* =0;

— for A € Ky, and ¢ €]0, oo, define A, : R, — Ry by A.(x) =cA(%). Then A € K and (Ac)* = (A¥)c;

— for the power root operators A, : R} — R’ given by A,(xq,...,x,) = (% > xip)l/p, p € R\{0}, it holds

A; = A, if and only if p < 1, while, for p > 1, we have A;(xl, e Xp) = ,111/,; . Z?:] Xi;
— for D introduced in Section 2, D ¢ IC’2‘.

In the case of aggregation on R%, A, B and C being aggregation functions, it can be shown that for compos-
ite functions A(B, C)* < A*(B*, C*) (due to monotonicity), but the equality need not hold. For example, consider
A(x,y)=x+y, B(x,y) =x>+y% C(x,y) = g(x) + g(y), where g : [0, oo[ — [0, oo[ is given by

(x) = 2x —x2 ifx<1
§WX) =1 else,

then A* = A, B* = B, C*(x,y) = 2x + 2y, ie, A(B,C)*(x,y) = min(2x,x>+1) + min 2y, y>+1) <
A*(B*,C*)(x,y) = 2x + 2y + x> 4+ y?. Interesting is also, on Ri, the following relation between median, mini-
mum and maximum:

x+y+z

Med*(x, y, z) =min{ ,min(x,y,z)JrMed(x,y,z)}. “)

Remark 3. Observe that (K, <) is a lattice and the superadditive transformation is a closure operator on it.

Remark 4. Consider a homogeneous aggregation function A € K. It is not difficult to check that then also A*
is homogeneous, and that it is the smallest superlinear aggregation function dominating A. Moreover, there exists
W C R’} such that

n
A*(x) = min{inw,- we W
i=1
Indeed, it is well known (see [5,1]) that a function B : R” — R is superlinear if and only if there exists a compact and
convex subset C of R, such that

n
B(x) = min{Zx,-ci :ceC}
i=1
for all x € C. Moreover C is unique.
Observe that the median operator Med is a homogeneous aggregation function from K. After a short processing
of formula (4), we have an equivalent expression for Med* (x, y, z), namely
Clxt+y+z

Med*(x,y,z)=mm{+,x+y,x+z,y+z)}, )
i.e., the set W of weighting vectors related to the ternary median operator is given by W = {(0.5, 0.5, 0.5), (1, 1, 0),
(1,0, 1), (0, 1, 1)}, and the related compact convex set C is just the convex closure of W.
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4. Subadditive transformation of aggregation functions

In defining superadditive transformation of an aggregation function A(x), we act from below, by looking for the
supremum of sums Z’;zl A(y)), Z’;zl y’ being not greater than x. We can reverse these passages, acting from above,

and by looking for the infimum of sums Z';Il Ay, 21;21 y/ being not smaller than x. Although some results are
quite similar to those of previous Section 3, for the sake of completeness, we propose them here.

Definition 2. Given an aggregation function A on R’ and x e R’} , if

k k
inf{z A(y)):yl e R’} such that Zyj >x} >0, (pos)
j=1 j=1

then the subadditive transformation of x with respect to A is given by

k k
Au(x) = inf{Z A(y’): y/ € R such that Z y/ > x}.
j=1 j=1

If (pos) is not satisfied then A, (x) =0.

Condition (pos) is a non-triviality condition, to avoid that A.(x) collapses into zero. Take, for example, the prod-
uct IT, or the minimum min, we have that the inf in condition (pos) is zero, and then these aggregation functions do
not yield an aggregation function A,. However, similarly as in the case of Theorem 2, one can show that if

k k
inf{ZA(yj) iyl e R’} such that Zyj >1x}=0
j=1 j=I

then

k k
inf{z A(y)):yl e R’} such that Zyj >x}=0
j=1 j=1

forany x e R}

We say that an aggregation function A on R, admits subadditive transformation if condition (pos) is satisfied for
some (at least one) x € R}.. Due to the above observations it is evident that A admits subadditive transformation if
and only if A,(1y) > 0. We denote the class of all such aggregation functions on R’ by 7.

Next Proposition 3 represents a characterization of subadditive aggregation functions, by establishing that A, is
the greatest subadditive aggregation function not greater than A. For the proof, the reader can follow the line of proof
of Propositions 1 and 2.

Proposition 3. For any aggregation function A on R",,

- Ay <A,

A4 (0) =0, and

Ay(x) > Ay(y) forall x, y € R, such thatx >y,
— A, is subadditive.

Moreover
As(x) =max{C(x): C(y) <A(y), VyeR}},

where the maximum is taken over all the subadditive aggregation functions on R, bounded from above by A.
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Now we are ready to introduce a subadditive transformation T, on K]}
Theorem 4. Define a mapping T, : K} — K} by 1.(A) = A,. Then T is a subadditive transformation.

Proof. Due to Proposition 3, T,(A) is an aggregation function on R’ for any A € K. Moreover, (A,)s(1y) =
A.(1y) and thus t,.(A) € K, ie., T« is well defined. It is not difficult to check that t,(A) = A, is subadditive
and (A,). = A,. Moreover, each subadditive aggregation function A € K} and 1,(A) = A (proof is similar as in
Theorem 3). Summarizing, T, is a subadditive transformation on }. O

Recall that if A ¢ K} then there is no subadditive aggregation function B on R’} dominated by A (formally, then
A, =0). We list some properties and examples:

A is subadditive if and only if A, = A;

- A=A

— if A > B then A, > By;

—if A>B>Cand A, = C,, then B, = Ay;

- ifA>B>D,A>C>D,and Ay = D, then AB + (1 —A)C),, = A, forany A € [0, 1];

— Max, = Max (i.e., Max is subadditive);

— if A is modular, i.e., if A(x) = er'l:l fi(x;) then A, is modular, A, (x) = Z?:l (fi)«(x;), where fori =1,...,n,
fi e KLU {0} and 0, =0;

— if A is maxitive, i.e., if A(X) = max; f;(x;) then A, is also maxitive, A4(X) = Max;(f;)«(x;), where for i =
l,...,n, fie KLU {0} and 0, =0;

— for A € K, ¢ €]0, ool, also A, € K7 (see Section 4). Then (A¢)s = (Ax)c;

— for the power root operators, A, € K} if and only if p > 0;if p €]0, 1], then (A)«(x) = # Z?:l x;, while for
p=1litholds (Ap)s=A,;

— the ternary median Med does not admit a subadditive transformation, Med ¢ ICi;

— for D introduced in Section 2, D € ICi and D(x,y) = ,/y.

Remark 5. Observe that the subadditive transformation is a closure operator on the lattice (K7, >).

Remark 6. Consider a homogeneous aggregation function A € K. It is not difficult to check that then also A, is
homogeneous, and that it is the greatest convex aggregation function dominated by A. Note that A, is sublinear.
Moreover, analogous to what happens with superadditive transformation, there exists W C R’} such that

n
A,(xX) = max{inwi we W}
i=1
Indeed, it is well known (see [5]) that a function B : R” — R is sublinear if and only if there exists a compact and
convex subset C of R, such that

n
B(x) = max{inc,- :ceC}
i=1

for all x € C. Moreover C is unique.
5. Superadditive transformations of integrals

All integrals introduced in Section 2 admit superadditive transformation. This fact follows from Theorem 2. Indeed
denoting any of the introduced integrals with respect to a measure p as [, it holds I;,(1y) < n - u(N) < +o0.
Moreover, as noted in [9], the concave integral is homogeneous and concave, hence also superadditive, and thus
([“xdw* = [““xdpu,ie., the concave integral is invariant under the superadditive transformation t*.

Next Theorem 5 and the following Corollary 4 establish that each integral bounded from above by the concave
integral and greater than the Shilkret integral, admits the concave integral as superadditive transformation.



50 S. Greco et al. / Fuzzy Sets and Systems 291 (2016) 40-53

* :
Theorem 5. The concave integral is the superadditive extension of the Shilkret integral, i.e., ( f Shyd M) = [““xdp.

) * S
Proof. By definition [ Shy du < [ x d and since the concave integral is superadditive, ( f Shy d /,L) < [@xdu.
Moreover, it holds

cav

/xdu=SUP Do aan(A) | Y aala=x

ACN ACN
Sh *

Sh
= sup Z/aAlAdu| ZaAlAzx < /xdu . O

ACN ACN

Corollary 4. Given a measure ju : 2V — R, for each integral 1,, (or aggregation function) such that [ Sh g w=<lI, <
cav % cav
S du, we have that 1,,* = [ dpu.

Remark 7. Observe that there are many integrals between the Shilkret and the concave integrals, for example the
Choquet and the PAN integrals. For several other examples see [15,11]. For all these integrals, due to Corollary 4,
their T*-transform gives the corresponding concave integral.

Next Theorem 6 shows that also the Sugeno integral admits the concave integral as superadditive extension, but
with respect to a transformed measure.

Theorem 6. Let v be a measure, and consider a transformed measure i, defined by
1 v >0

then we have that (fsuxdv)* = [ xdu,.

Proof. Based on the definition of the Sugeno integral, for any measure v and any positive constant ¢ €]0, ool,

fS" xdcv=c fS" % dv, and thus (fsu xdcv)* = c(fsu £ dv)*. Consider first a normed measure (capacity, fuzzy mea-
sure) v, V(N) = 1. Then

cav

Su Su
/def/}dﬂﬁffxdﬂm

and therefore

Su * cav * cav
/xdv < /xduv =/xd,uv.
By definition
cav
[xd=sup] Y arnn @) | Y artr <t ©)
TCN TSN

Given the nature of u,, in the expression (6), we have the following equality between sums

Yooty (M= Y or. ™

TCN TSN
arv(T)>0
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Now consider o717 such that a7 v(T) > 0 and decompose such vector into the 7-sum, r € N,

o o
O[TITZTTIT+...+TT1T

r being large enough to be a7 /r < v(T'). By definition fS“(aT/r)lrdv = ar/r. Thus, every ar in every sum of
*
type (7) can be expressed as sum of Sugeno integral w.r.t. v, and then [““xdpu, < ( f S“xdv) , which conclude

the proof for normed measures. If v(N) # 1, we put ¢ = ﬁ and then cv is a normed measure. The statement
immediately follows from the homogeneity of concave integral and the equality pc, = . O

6. Subadditive transformations of integrals

For each integral / introduced in Section 2, I, (x) = 0 whenever . (supp x) = 0, where the support suppx = {i €
N|x; > 0}. Therefore, for a fixed measure p, if there is a partition {E1, ..., Ex} of N suchthat u(E1) =... = u(Ey) =
0 evidently (/,)+«(1x) =0, and thus I, ¢ K’} (compare with the superadditive case, when /,, € K], independently of
the integral I and the measure ©). Observe that measures with the above property do not dominate any subaddi-
tive measure. Therefore when considering the subadditive transformation of integrals, we will deal with measures
dominating some subadditive measure only, and we will call such measures “strong measures”.

Note that the convex integral is homogeneous and subadditive [10], and thus, for any strong measure u,
([“"xdp)e = [“"xdpu, ie., the concave integral with respect to a strong measure i is invariant under the sub-
additive transformation Ts.

For any integral / satisfying /,,(c - 1g) = ¢ - u(E) it is evident that (1, (x)). < [“"xdp.

This holds, in particular, for the Shilkret and the Choquet integrals. Moreover, due to the fact that the Choquet
integral is always dominating the convex integral, we have an immediate result.

Proposition 4. Let i be a strong measure. Then, for any x € R,

con

Ch
(/xdu)*z /xdu.

On the other hand, the subadditive transformation of the Shilkret integral can be strictly smaller than the convex
integral.

Example 1. Letn = 2,i.e., N = {1, 2}, and let the measure y : 2V 5 Rt be given by u({1}) = n({2}) =2, u(N) =3.
Then p is a strong measure, and for x = (1,2) we have (fthd/,L)* = min{fthd,u,fSh(l,O)du +

J7(0.2)dp} = min{4,2 + 4} = 4, while [ x dp = min{1 - u(N) + 1+ p((2}). 2 w(N). 1+ (1) +2 - p({2)} =
min{3+42,6,24+4} =5

We have the next analogues of Theorem 5 and Corollary 4, whose proofs are trivial and therefore omitted.

Theorem 7. For a fixed strong measure y : 2N — R, define a mapping Ay RY — Ry by Ay (x) = (max; x;) -
p(suppx). Then A, € K, and (A,)«(x) = [ x d .

Corollary 5. Let p be a fixed strong measure on N. For any aggregation function A satisfying | “xdu < Alx) <
Ay (x) forall x e RY, it holds A € K}, and A (x) = fw"xdp,.

Recall that the Choquet integral satisfies the constraints from Corollary 5, as well as several integrals introduced
and discussed in [11] see also [8].
Concerning the Sugeno integral, we have the next interesting result.

Proposition 5. Let v : 2 — R be a measure. Then the Sugeno integral with respect to  is subadditive, and thus
(fS"x di)y = fS” xdu forall x € R, if and only if ju is subadditive.
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Proof. The sufficiency of the subadditivity for the Sugeno integral to get the subadditivity of a measure immediately
follows from the properties of the Sugeno integral. We must prove that the subadditivity of the Sugeno integral is also
a necessary condition for the subadditivity of the measure. Let  be a subadditive measure, we have to show that for
any x,y € R%,

Su Su

Su
/(x+y)duffxdu+/ydu-

Denote a = fS”xd,u, b= fS"ydu. Then u({x >a +¢}) <a and u({y = b + ¢}) < b for each & > 0, and thus
ux+y=a+b+2e) <u(ix=a+eju{y>=b+e}) <u(x=>a+¢e}) +u{y >>b+¢e}) <a+ b, where the
second inequality follows from the subadditivity of . Consequently, | Su (x+y)du < a+b, proving the subadditivity
of the discussed Sugeno integral. O

In general, for any strong measure u, there is the greatest subadditive measure w, dominated by w. Indeed,
wy i 2NV — R, is given by

k
ws(E) = min{z W(EDN{EL, ..., Ex} is a partition of E}.

i=1

Obviously, (/ S dp), > f Sy du, for each x € R". We conjecture that even the equality holds, i.e.,
(fS" xXdu)y, = fS” x d iy, in general. Observe that if n = 2, our conjecture is true.

7. Concluding remarks

We have introduced and studied superadditive and subadditive transformations of (n-ary) aggregation functions
on R, . Interestingly, these transformations relate several distinguished integrals. So, for example, the superadditive
transformation of the Choquet (or of the Shilkret) integral yields just the related concave integral based on the same
measure. In the case of Sugeno integral, its superadditive transformation remains the Sugeno integral, but with respect
to a transformed measure. Similar results are valid for subadditive transformations (in the case of Sugeno integral, we
have formulated a conjecture; note that this conjecture is true for n = 2).

Our approach is related in some particular cases with the integral with respect to a fuzzy capacity proposed
by Lehrer in [9]. Indeed, for any non-decreasing positively homogeneous function v : [0, 1]" — Ry, v(1y) > 0,
it is evident that the function A, : R, — R given by A,(x) = cv(%), where ¢ = max; x;, x # (0,...,0), and
A,(0,...,0) =0, is a homogeneous aggregation function. Then A, € K}, and A} coincide with Lehrer’s concave
integral with respect to the fuzzy capacity v.

Note that our work can be considered as the theoretical background for constructing aggregation functions with
given properties — in our case the super/subadditivity was considered. Our approach can be taken also as an optimiza-
tion problem, with potential real applications. However, in real life situation, we often have only a partial information
about the aggregation function A, i.e., A is known only on a subdomain of Ri. This is, for example, the case of
measures which can be seen as instances of aggregation functions known on inputs from {0, 1}"* (subsets of N are
identified with the corresponding characteristic vectors). A deeper study of super/subadditive extensions in such cases
will be a challenging topic for the further investigation.
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