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ABSTRACT. We present the algebraic structures behind the approaches used to work with pairwise
comparison matrices and, in general, the representation of preferences. We obtain a general definition of
consistency and a universal decomposition in the space of PCMs, which allow us to define a consistency
index. Also Arrow’s theorem, which is presented in a general form, is relevant.

All the presented results can be seen in the main formulations of PCMs, i.e., multiplicative, additive
and fuzzy approach, by the fact that each of them is a particular interpretation of the more general
algebraic structure needed to deal with these theories.
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1. Introduction and motivation

As shown in [19], Riesz spaces can be used as general framework in the context of pairwise
comparison matrices (PCMs, shortly); in fact, it is possible to present at once all approaches and
to describe properties in this context. It is undoubtedly the importance of ordered vector spaces
in economic analysis, since there is a natural ordering for which “more is better”, i.e., preferences
are monotonic in the order. Therefore Riesz spaces seem to be the natural framework to deal with
multi-criteria methods, too.

Riesz spaces have been studied and widely applied in economics and in several other branches
(see, e.g., ([1,2,/4.20]).

In this article we investigate the actual mathematical properties behind the most common tools
used in the study of pairwise comparison matrices. Pairwise comparison matrices (PCMs) are a
way in which one can express preferences: the element a; ; indicates the preference of the element
i compared with j (see, e.g., [24]).

They are used in the Analytic Hierarchy Process (AHP) introduced by Saaty in [27], and suc-
cessfully applied to many Multi-Criteria Decision Making problems.
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Inspired by [19], this work wants to enlighten which kind of algebraic structures are strictly
essential to:

e express preferences in the field of PCMs;

e define properties, e.g. consistency, consistency index, weak consistency;

e obtain fundamental theorems, such as Arrow’s Theorem.

The paper is structured as follows. In Section [2] we recall the mathematical definitions used in
the paper. In Section [3] we focus on consistency in the field of PCMs. By results of Subsection [3]
in Section we formalize a consistency index. In Section [d] we exhibit Arrow’s theorem in the
field of PCMs with the minimum amount of properties to require to the algebraic structure which

describes preferences. In the conclusions, we recapitulate the obtained results and expose our final
considerations.

2. Algebraic structures for preferences

A partially ordered set G = (G, <) is a set G equipped with a partial order <, that is a reflexive,
antisymmetric and transitive relation.

DEFINITION 1. A partially ordered vector space G = (G,+,-,<) is a real vector space with an
order relation < that is compatible with the algebraic structure of GG, that is

(U1) = <y implies z + z < y + z for each z, y, z € G;

2) r < y implies ax < ay for every x, y € G and a > 0.

In a partially ordered vector space G, the set {x € G : > 0} is a convex cone, called the positive
cone or the non-negative cone of G, denoted by G*. Any vector of G is said to be positive.

For every x € G, the positive part zT, the negative part #~, and the absolute value |z| are
defined by x* =2V 0,27 = (—z) V0, and |z| = 2 + 2™, respectively.

DEFINITION 2. A partially ordered vector space G = (G, +, -, <) is a Riesz space (or vector lattice)
if the partial order is a lattice order, i.e., every two elements have a unique supremum and a unique
nfimum.

Many familiar spaces are Riesz spaces, as the following examples show.
Ezxzamples 1. The Euclidean space R” is a Riesz space under the usual ordering, where

x= (1, ., Tn) <y=(Y1,---,Yn)
whenever x; < y; foreachi=1,2,...,n.
The supremum and infimum of two vectors x and y are given by

rVYy = (max{xl, yl}a e 7max{xna yn})
and

z Ay = (min{zy,y1},...,min{z,,y,}),
respectively.

Alo-groups, presented in [11], are examples of Riesz spaces. An Alo-group is a totally ordered
lattice group, and hence also an ¢-group, and by Freudenthal’s theorem (see [20: Theorem 40.2])
every f¢-group can be embedded into a Riesz space. Let us recall that any archimedean abelian
linearly ordered group is isomorphic to a subgroup of R, as Holder proved. By this, the results
contained in this paper generalize the ones contained in [11], i.e., we generalize the additive, the
multiplicative and the fuzzy approach (see [5,23}|26], respectively).
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Let G be a Riesz space. For every n € N, G" is a Riesz space where the ordering is defined
coordinate-wise. In particular, the set of square matrices of order n with entries in a Riesz space
is a Riesz space, being isomorphic to G,

Both the vector space C'(X) of all continuous real functions and the vector space Cp(X) of all
bounded continuous real functions on the topological space X are Riesz spaces, when the ordering
is defined pointwise.

The space of piecewise linear functions on an interval of the real line, with the usual pointwise
ordering, is a Riesz space.

The vector space L,(p) (0 < p
ordering, i.e., f < gin Ly(p) if f(x

The vector spaces £, (0 < p < 00

o0) is a Riesz space under the almost everywhere pointwise
< g(z) p-almost everywhere.
are Riesz spaces under the usual pointwise ordering.

= INA

~

DEFINITION 3. A Riesz space is said to be order complete (or Dedekind complete) if every nonempty
subset that is order bounded from above has a supremum, or equivalently if every nonempty subset
that is order bounded from below has an infimum.

DEFINITION 4. A vector space X is the direct sum of two subspaces Y and Z if every x € X has
a unique decomposition of the form z =y + z, where y € Y and z € Z.

3. Pairwise comparison matrices and consistency

Let G = (G,+) be an abelian group, and M,, be the set of all n x n-matrices A = (a;;),
whose entries belong to G. Observe that, if, we endow M, with an operation @, defined by
A D B = (am -+ bi,j)i,ja where A = (ai_,j)iyj and B = (bi,j)i,ja then (./\/ln, EB) is an abelian group. If
G is a vector space over a field K, then, we can define a product by a © A = (o a; ;)i ;, @ € K.

An n x n-matrix A = (a;;)i; is said to be skew-symmetric if a;; = —a;; for every
i,j = 1,2,...,n, or equivalently if AT = ©A, where AT = (a;;);; and A = (—a;;);; de-
note the transpose and the negative matrix of A, respectively. Note that, in any skew-symmetric
matrix, it is

a; =0 for every i € {1,2,...,n}. (3.1)
From now on, when it is not otherwise explicitly specified, A = (a; ;)i; denotes a skew-symmetric
matrix and G = (G, +) denotes any abelian group.

We say that A is consistent if

Qi = Qi + a5k for all ¢, 5,k € {1,2,...,n}. (3.2)

n
We say that A is totally inconsistent if Z a;; =0 for each i € {1,2,...,n}.
j=1
A vector v = (v1,v2,...,v,) € G™ is said to be coherent for a matrix A if v; —v; = a;; for
every i,7 € {1,2,...,n}.

Remark 1. Observe that the sum of any two consistent matrices A = (a; ;);; and B = (b; ;); ; is
still consistent. Indeed, if A and B satisfy condition (3.2)), then for every i,5,k € {1,2,...,n}, we
have

@ik + bige = @iy +big + azr + by,
getting the consistency of A@® B. Analogously it is possible to see that, if G is a vector space over
a field K, A = (a; ;) is consistent and a € K, then o« ® A = (wa; ;); ; is also consistent.
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Moreover, if A = (a;;);; and B = (b; ;);; are totally inconsistent, then

n n n
D (i +bis) = ai;+ Y bi;j=0
j=1 j=1 Jj=1

for each i € {1,2,...,n}. Hence, the sum of any two totally inconsistent matrices is still totally
inconsistent. Similarly, if G is a vector space over K and a € K, then, from the equality

n

Z(aai,j):aiai,j, i€{1,2,...,n},
j=1

j=1
we deduce that o ® A is totally inconsistent whenever A is totally inconsistent and o € K.

Therefore, the sets of all consistent matrices and of all totally inconsistent matrices are two
subgroups of M,,, and two subspaces of M,, when M,, is a vector space of K.

Now, we see some examples and fundamental properties of consistent matrices and coherent
vectors, extending to our setting [11; Propositions 5.3 and 5.4] and [12; Propositions 13 and 14].

PROPOSITION 3.1. Let A = (a; ;)i ;. The following results hold.

1) Any two vectors v .= (v1,02,...,0p), W = (w1, Ws,...,wy,), coherent for A, differ by a
constant ¢ € G, that is w; — v; = ¢ for every i € {1,2,...,n}.

2) If v = (v1,v2,...,v,) is a coherent vector for A, then A is consistent.
a1,h

3) If A is consistent, then each column vector al") = 92,k , hed{l, 2,...,n}, is coherent

An b

for A.
4) A matriz A is consistent if and only if there is at least a coherent vector for it.

5) A matriz A is consistent if and only if at least one of their column vectors is coherent for
it.

n
6) If G is a real vector space and a1, aa, . ..,y ER, Za,«zl, then the vector v=(v1,va,...,0p)

r=1
n
of the affine combinations v; = Zar air, @ € {1, 2,...,n}, is coherent for A. More-
r=1
over, if G is a vector space over the field Q of the rational numbers, then the vector

1 n
w = (w1, wa, ..., wy,) of the means w; = — E air, 1 € {1, 2,...,n}, is coherent for A.
n
r=1

Proof. 1) Let v = (v1,v2,...,0p), W = (w1, ws, ..., w,) be such that v;—v; = w;—w; = a; ;
for each 4,5 € {1,2,...,n}. Then

W; — Vi = W5 — Uy for all i,j € {1,2,...,7’),}. (33)
If, we denote by ¢ the common value in (3.3]), then, we get w; —v; = ¢ for any ¢ € {1,2,...,n}.

This proves [3.1]1).
2) Let v = (v1,v2,...,v,) be as in the hypothesis. For every i,j,k € {1,2,...,n}, it is

v —v; = —(v; —v;), v — v = (v; —v;) + (v — k). (3.4)
Thus, if a;, ; = v; — v, 4,5 € {1,2,...,n}, then from (3.4, we deduce that the matrix A = (a; ;)
is consistent. So,[3.1}2) is proved.
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3) Fix arbitrarily h € {1,2,...,n}. Since A is consistent, for every i, j € {1,2,...,n}, we
get a; 5, = a;; + a; p, and hence a; ,, — a;p = a; ;. Thus,[3.113) is proved.

B.1]4) and B.1]5) follow from [3.1]2) and [3.1]3).

6) Let a1, s, ..., a, be as in the hypothesis. As A is consistent, we get

v; = Zar(ai,r —aj,) = ZaT(a” +ar;) = (Z oz,,)ai’j =a;j, (3.5)
r=1 r=1

r=1

getting the consistency of v.
1
The proof of the last assertion is analogous to that of the previous one, by replacing «, with —
n
for each r € {1,2,...,n}. a
Now, we give an example of a totally inconsistent matrix.

Exzample 1. Given A = (a; ;); ;, for every i,7,k € {1,2,...,n}, set

A
(,7,)k = Qij + Qjk + Qi (3.6)
and for each ¢,5 € {1,2,...,n} put
n
A A
e ="l (3.7)
k=1
Let EA = (e E’j)) ;- We prove that E(4) is skew-symmetric.
Since A is skew-symmetric, for any ¢,5 € {1,2,...,n} it is
n
A A
eg,j) + eg,i) = (aij+ajx + ar;i + aj; + aip + ar,)

k=1
n n (3-8)
=n(a;; +a;;) + Z(aLk +ag;)+ Z ar; +a; ) = 0.
k=1 k=1

Thus, EM is skew-symmetric.

Now, we prove that E(4) is totally inconsistent, extending |9: Proposition 11] to the context of
arbitrary abelian groups. Choose arbitrarily ¢ € {1,2,...,n}. Thanks to the skew-symmetry of A
and taking into account (3.1)), for each i € {1,2,...,n}, we have

n

Ze(A) ZZ aij+ ajp + ag;)

jlkl

*”ZGHJFZZGMJF”ZG’“

j=1k=1

_nzau+Zajk+zajk+zajk+nzakz (3.9)

i<k i>k

—nZa”—i—ZaH—&—Zajk—i—z:akj—i—nz:a“

<k i<k
(by exchangmg k with 7)

—nZa”—i—a“—l—Zajk—i—akj =0,

i<k

getting the total inconsistency of F(4).
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The next step is to prove that every skew-symmetric matrix A can be decomposed into the
direct sum of a consistent and a totally inconsistent matrix, extending [9; Propositions 12 and 13].
To this aim, we first give some lemmas.

LEMMA 3.1. Let A= (n® A) o EW = (@i;)ij = (na;; — egﬁ))m, where EMY) s as in (3.7).
Then A is consistent.

Proof. First of all, we claim that Ais skew-symmetric. Indeed, since A and E) are skew-
symmetric, for every i,j € {1,2,...,n} it is
(A4) _

n aj,i — ej,i

—na;; + e( ) = —(na;; — 6(7])).
Now, we prove that A is consistent. Choose arbitrarily ¢,j,k € {1,2,...,n}. Taking into account

the skew-symmetry of A, we get

(4)

— (A) (4)
Qij F Ak + Qs = NG5 — € ;7 + NG K —€;

g T Nak; — €,

n n

— (A) 4 (4) , oA

=nNaij — E :ei,j,h +tnajk — E :ej,k,h tnag;— E , €L ik
h=1 h=1 h=1

=Na;; +Najr+nag;

= (@i + ajn + ani + ajp + axn + anj + g + ain + an)
h=1
=Nna;; +Nnajr+nag; —nNa;; —Najr— Nag;

n n
—Z(aj,h"‘ah,j)—z:(ah,i-i-aih Z ak,n + ank) =0,
h=1 h=1 h=1

that is the consistency of A. O

LEMMA 3.2. Let B = (b; )i, C = (¢ij)ij, D = (dij)ij, D = B & C, where B is totally
inconsistent and C' is consistent, and let EP) be as in (3.7). Then, EP) =n ® B.

Proof. For every i, j, k € {1,2,...,n}, we have d; ; = b; j + ¢; j, and since C' is consistent, we

obtain
dij+djk+dii =bij+bjk+bri+cij+cintcr

= bi,j +bj 1 + bpi-
From (3.10)), taking into account the skew-symmetry and the total inconsistency of B, we deduce

(3.10)

(5) Z(d'j +djk+di) = Z(bi,j + bk + bri)
—1 k=1
E: D bkt Y bei=nbij+ > bix— > bik=nb;,
k=1 k=1 k=1 k=1
that is the assertion. O

Now, we are ready to prove the result on existence and uniqueness of a decomposition of a
skew-symmetric matrix into the direct sum of a consistent and a totally inconsistent matrix.

THEOREM 3.2. Let G be a vector space over the field Q and A be a skew-symmetric matriz. Then
there is a totally inconsistent matriz By and a consistent matrixz Cy such that A = By ® Cy.

Moreover, if By is any totally inconsistent matriz and Cy is any consistent matriz such that
A=D1 D Cl, then B1 = By and C7 = (.
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1
Proof. Let E™ be as in 1] By=-0EW,
n

1 1
C’ozA@BozA@(E@E(A)>:EG)((nQA)@E(A)). (3.11)

It is not difficult to check that By is totally inconsistent, since E(4)

since (n ® A) © EM) is.

Moreover, if By and C; are as in the hypothesis, then, thanks to Lemma we get B4 =
n® By, and so By = By. From this and (3.11]), we deduce that C; = A& By = A© By = Cy. This
ends the proof. O

is, and that Cj is consistent,

3.1. Consistency index

Let A = (a;,;)i,; be a skew-symmetric matrix, non necessarily consistent. We can estimate the
quantity

A
el = tis + ajk + a, (3.12)
as i,j,k vary in {1,2,...,n}, taking into account that the expression in (3.12) is equal to 0 for
every choice of i, j and k if and only if A is consistent. The consistency index of a matrix A will
indicate, in a certain sense, “how much A is far from a consistent matrix”. In this section, we
prove some fundamental properties of the consistency index (see also [74[8./18] for related axiomatic

properties and for different kinds of consistency indices existing in the literature).

We begin with proving that egé)k is permutation invariant up to the sign, extending [16; Propo-

sition 21] to the setting of arbitrary abelian groups.

ProPOSITION 3.3. Let 3,5,k € {1,...,n}, and let o: {i,j,k} — {i,j,k} be any permutation.

Then, either
(4) (4)

€o(i),o(4).ok) = ik (3.13)
o (A) (4)
€o(i),o(),ok) = ik (3.14)

Moreover, if at least two elements among i, j, k are equal, then eg‘?)k =0.
Proof. First of all, observe that the equality in (3.13]) is obvious when ¢ is the identity, and is
readily seen when o(i) = j, 0(j) = k and o(k) =i or (i) = k, 0(j) =i and o(k) = j. When
o(i) =1, 0(j) = k and o(k) = j, taking into account the skew-symmetry of A, we get
(4) _ A& _ _ _ .

€o(i)o() o) = Cikg = Gigk T Qg+ Q50 = —0ij — Gjk — Qri = —€; ;. (3.15)
From (3.15)) it follows that (3.14]) holds also when o(i) = k, 0(j) = j and o(k) =i or o(i) = j,
o(j) =i and o(k) = k.

Now, suppose that the set {i,j, k} has at least two equal elements. Without loss of generality,
we can assume that ¢ = j, since the other cases are analogous. By the skew-symmetry of A, we
have N N

el(.’j,)k = 6571-,)]6 =a;; +a;r+ag; =0.
This completes the proof. O

(4)

Now, in order to define the consistency index, we will estimate the “size” of the quantities e;’ ik

To this aim, we endow G = (G, +) with an “extended norm”.

DEFINITION 5 (see [22; Definition 8.3]). Let G = (G, +) be a vector space over a normed field
(K,|-]), and let (Y, <) be a partially ordered vector space. We say that a function |- ||: G — Y is
a cone norm over K, on G, with respect to Y, if it satisfies the following properties:
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Bl1) ||lz|| > 0 for each z € G, and ||z| = 0 if and only if 2 = 0;
Bl2) loz|| = | ||z for every z € G and « € K;
Bl3) llz +yll < llz]l + [lyll whenever z, y € G.

In this case, we say that G = (G, +, || - ||) is a cone normed space over K, with respect to Y.

For example, we observe that any usual norm (with respect to R) on a normed space G is a cone
norm on G. Another example of cone norm is the absolute value in any Riesz space G, defined by
|z] = 2 V (—x) for each € G. In this case, we have G =Y.

Let G be a Dedekind complete Riesz space, endowed with a strong order unit e, that is an

element e such that e > 0, e # 0 and for every x € G there is a positive real number 8 with
|z| < Be. An example of “real” norm is the Minkowski functional ||- || associated with the interval

[—e,e]={r€G:—e<x<e}

defined by
[z]le = min{8 € R,3>0: [z < Be}. (3.16)
The norm in has the property that
llz|| < |ly|| whenever z,y € Gand 0 <z <y (3.17)

(see also |6 §4], [21; Proposition 1.2.13]). In this case, Y = R.

From now on, we suppose that G = (G, +, || - ||) is a cone normed space.
Now, we define the consistency index for matrices.
If A=(a;;)i; is a 3 X 3-matrix, then we define the consistency index Ic(A) of A by

To(A) = [|ef’3s]) (3.18)

Note that, since A is skew-symmetric, I (A) mdlcates how “far” A is from a consistent matrix.
Indeed, by Proposition [3.3] we get

A
{e E])k i,j.k €{1,2,3}} = {61 2,3 eg,Q),SvO}v

and hence

(el a5k € {1,2,3}} =
since, by [f2), || — z|| = ||z|| for each z € G.
Now, let A = (a;;);; be an n x n-matrix, with n > 4. Set T}, = {(i,4,k) € {1,2,...,n}3 :
i < j <k}, and let §(7},) denote the cardinality of T;,. Observe that

n! n(n —1)(n — 2)
T,) = - .
H(Tn) 3!(n —3)! 6
Let us define the consistency index Ic(A) of A by
oA H
;]7
(1,9, k)eTn
Ic(A) = 3.19

Observe that, when n = 3, it is possible to give an analogous definition as in (3.19]), which turns
out to be equivalent to that given in (3.18)), since §(73) = 1.
Note that, by Proposition we get
A . .
{llell = g, k) € {1,27 . n} b= {lleg il <m, k) € T} U{0}.

Moreover, from equalities (3.13) and of Proposition [3.3] we deduce the following result,
which extends [13; Proposition 15] to the cone normed space setting.
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THEOREM 3.4. Let A = (a;;)ij, 0: {1,2,...,n} = {1,2,...,n} be a permutation, and Alo) =

(ao(i),o())ii-
Then, Ic(AU) = Ic(A)

Furthermore, if G is a real vector space, we have the next result, extending |13} Proposition 17]
to our context.

THEOREM 3.5. Let G = (G, +, || -||) be a cone normed space over R. Let A = (a; ;)i ;, @ € R, and
a®A=(aai;)i;
Then, Ic(a® A) = |a| Ic(4).

Proof. Choose arbitrarily o € R. For each (i, j, k) € T},, we have

(a@A)

ik = QGG TGk Ak

W (3.20)

—a(a”—&—a]k—i—a;“)—ae”k.

Taking in ([3.20) the norms, and taking into account 52 we get

(A) I.

|| a@A)
1,5,k

z]k H—|a|||e

The assertion follows from the arbitrariness of the triple (7, j, k) in T, and the definition of consis-
tency index. 0

Remark 2. Observe that, when the norm || - || fulfils (3.17), the consistency index satisfies a
“monotonicity-type” property with respect to a fixed single entry, as the involved matrix is farther
than a consistent matrix.

To see this, let A = (a;,;);; be a consistent matrix, and a, 4 € G be a fixed entry of A, such that
p # q. Let by q # apg, bgp = —bpq, and set B = (b; j); ;, where b; ; = a; ; whenever (i,7) # (p,q)
and (i, j) # (¢,p). For any r € {1,2,...,n} with r # p and r # ¢, we get ap, + arq = ap.q 7# bp.q,
so that ap, + arq + byp # 0. This implies, by the definition of the comsistency index, that
Ic(B) >0= Ic(A)

Now, let (A, 3) be a partially ordered set, (p,q) € {1,2,...,n} be a fixed pair as above, and

suppose that b1(7)27 b,(l)}z, A € A, are two families of elements of G with 0 < bl(,)‘ql) < bl(,)‘qz) whenever

A1 3 Az, and bt(zf‘) = —bg,‘q for all A € A. Without loss of generality, we can suppose p < q. Set
BW = (b()‘))i,j, where

A . .
b)) =a;;  whenever  (i,j) # (p.q) and (i,5) # (¢.p). (3.21)
Let us consider the triples of the type e k, where (i,7,k) € T,,. If p # i or ¢ # k, then, we get
0 < ]?;Akl) < e?](,: whenever A\; 3 Xo. If p =i and ¢ = £k, then 0> e”(kkl) > f;lz), that is

0<— B(Al) < B whenever \; < \o. Thanks to (3.17), in the first case, we obtain

€igk €ijk ~
1201 < 1eP37 | whenever  Ar X X, (3.22)
and in the second case, taking into account [5,2) and (3.17)), we get
g g
(A1) (A1) (X2) (X2)

”eiBj kl I=Ml—eZn | <l —eijr | = llej || whenever Ay 3 o (3.23)

From 7 and ., we deduce that, if Ay % Mg, then ]C(B(’\l)) < IC(B(*Z)) Thus,
our monoton1c1ty property with respect to a fixed single entry is proved. This extends [13:
Proposition 19] to our context.
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4. Social preferences and Arrow’s conditions

Let G = (G, <) be any partially ordered set. Given any two elements a,b € G, we say that
b>aif a <b, and that a < bor b > aif a < b and a # b. Let ¢ be any positive integer. Given
any two elements a = (a1, az,...,a4), b= (b1,b2,...,b;) € G, we say that a < b or b > a (resp.
a<borb>a)ifa; <b; (resp. a; < b;) for every i € {1,2,...,q}.

Let G = (G, +) be an abelian group. Given two elements a= (a1, as, ...,aq), b=(b1,b2,...,by) €
G, we put

a+b: (al+b1,a2+b2,...,aq+bq), a—b= (a1 —bl,ag —bg,‘..,aq —bq).
A set G = (G, +, <) is called a partially ordered abelian group if (G,+) is an abelian group, (G, <)
is a partially ordered set and a < b implies a + ¢ < b+ ¢ whenever a, b, ¢ € G. Observe that, in
this case, we get
a+b>0 whenever a>0andb>0. (4.1)

Indeed, let @ > 0 and b > 0. Since G is a partially ordered abelian group, it is a4+ b > 0. Suppose,
by contradiction, that a4+b = 0. Then a = —b, and hence a < 0, because b > 0. This is impossible,
since a > 0 by hypothesis.

Let ¢ > 2 be a positive integer. A function ¢: G¢ — G is said to be increasing (resp. strictly
increasing) if ¢(a) < ¢(b) whenever a < b (resp. ¢(a) < ¢(b) whenever a < b). A function
¢: G1 — G is idempotent if ¢(a,a,...,a) = a for each a € G. A strictly increasing and idempotent
function ¢ : G9 — G is called an averaging functional. It is not difficult to check that, if G is a
real vector space, then every convex combination

a
ng(al,ag,...,aq):Zaiai, (4.2)
i=1

q
with o; € R, a; > 0 foralli € {1,2,...,q} and Z a; = 1, is an averaging functional (in particular,
i=1
note that strict monotonicity follows from ) As a particular case, if G is a vector space over

Q, then the mean
q
o(a1,a2,...,aq) = 1Zai
153
is an averaging functional.

In the literature, besides consistency of PCMs, the property of weak consistency for skew-
symmetric matrices is investigated. Observe that every consistency matrix is also weak consistent,
but the converse is not true in general. Moreover, note that weak consistency is sometimes easier
to check than consistency (see also [14]). We extend the concepts of ordinal evaluation vector and
weak consistency to partially ordered sets.

DEFINITION 6. Let S be the set of all skew-symmetric n x n-matrices, A = (a;;);; € S, and
v = (v1,v2,...,0,) € G™.
We say that v is an ordinal evaluation vector for A if the following implications hold for every
i,je{l,2,...,nk
@1 az’j > 0 [Ui > ’Uj};
612) [ai; =0] = [v; = v;].
Remark 3. Observe that condition @1) is equivalent to
[613) [ai; < 0] = [v; < vyl
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Indeed, suppose that a; ; < 0. Then, by the skew-symmetry of A, we get a;; = —a; ; > 0. By@l)7
we have v; > v;, that is v; < v;. Thus, @1) implies @3) The proof of the converse implication is
analogous.

DEFINITION 7. A matrix A = (a;;);; € S is said to be weakly consistent if for every i, j € {1,
2,...,n},

[a;; > 0] = [a;r > a; for all k € {1, 2,...,n}], and

[a;; = 0] = [a;r = a; ) for any k € {1, 2,...,n}].

Now, we see some basic properties of weak consistency, extending [14} Theorems 4.1 and 4.2] to
the partially ordered space setting.

PROPOSITION 4.1.
1) If A is consistent, then A is weakly consistent.
a1,h
2) If A is weakly consistent, then every column vector alh = a2h ,hed{l,2,...,n}, is an
An b
ordinal evaluation vector for A.
3) If : G™ — G is a strictly increasing function, then the vector w = (w1, wa, ..., wy,) defined
by
wi:¢(ai,1,ai72,...,ai,n), 7;6{1,2,...,77,}
s an ordinal evaluation vector for A.

Proof. [f1]1) If A is consistent, then for every i, j, k € {1,2,...,n} it is a; ; + a;jr = aix, and
hence a; j = a; r — aj . Thus, if a; ; > 0 (resp. a;; = 0), then a;, > a; i (resp. a;r = a;x). By
the arbitrariness of k, we get that A is weakly consistent.

2) It is a direct consequence of the definitions of weak consistency and ordinal evaluation
vector.

3) Choose arbitrarily ¢, j € {1, 2,...,n}. By the definition of weak consistency, if a; ; > 0,
then a; ; > a;x for each k € {1, 2,...,n}. Since ¢ is strictly increasing, then
(i1, @i, ain) > d(aj1,a52,. -, a55)-

Analogously it is possible to check that, if a; ; = 0, then

i1y 02, ey Gin) = G315 05,25+ oy Qjn)s
o(ai1, a2 ain) = Plaj1,a;52 jn)

getting the assertion. O

Remark 4. Note that, in general, weak consistency does not imply consistency, and the sum of two
weakly consistent matrices is not weakly consistent (see, e.g., [14: Example 4.1], [17} Remark 3]).

The next step is to formulate Arrow’s conditions in the partially ordered space setting, and
extend earlier results of [15] and [17].

Let S be as in Definition [6] and §) # 7 C S™. A profile is an element of T. A procedure on
T for aggregating and/or synthesizing the preferences of a profile in one matrix is any function
D:Tg— S, where § £ To C T.

For every (A1, Az, ..., Ap) € 8™ and (i,7) € {1,2,...,n}?, set a;; = (a} ;,a? s aly).

6,50 7,50
DEFINITION 8. We say that a procedure ® on T satisfies the condition of unrestricted domain (in
short, condition U*) if To = T.
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A procedure ® fulfils pairwise unanimity (condition P*) if for every profile (41, As, ..., Am) € To,
with As = (af;)ij, s € {1,2,...,m}, we get that, if aj; > 0 for each s € {1,2,...,m}, then
Ziiy]’ > 0, where Fdi,j = ((I)(Al,AQ, - 7Am))i,j7 (’L,]) € {1, 2, ceey TL}Q.

A procedure @ satisfies the condition of independence from irrelevant alternatives (condition
I*) if for each nonempty set ¥ C {1,2,...,n} and for any two profiles (A, As,..., 4) =
((azl,j)i,jv (a?,j)i,j’ RS (a?fj)l}j)v (317 B, ..., B’m) = ((bzl,j)i,ﬁ (b?,j)i,jv AR (b?fj)l}j)v such that

A = (a3 ) ey, B = (65 ;) ey s€{1,2,...,m}, (4.3)
lt iS (‘I)(Ala AQa s 7Am))(Y) = (¢(Bl7 BQa cety Bm))(Y)

A procedure ® satisfies the condition of nondictatorship (condition D*) if there is no element
de€{1,2,...,m} such that ®(Ay, Aa,..., An) = Ag whenever A; # A; for at least two different 4,
je{L,2,...,n}.

We extend to the setting of partially ordered spaces and averaging functionals |17} Proposi-
tion 10] and [15; Theorem 1].

PROPOSITION 4.2. Let T =Tg = 8™, ¢: G"™ — G be an averaging functional and ®: S™ — S be
a procedure defined, for each (A1, As,...,Am) €T, by
((P(AlyAQa”wAm))i,j :Sp(ai,j)7 (27.7) € {1727-~'7n}2' (44)

Then ® satisfies U*, P* and I* on T. Moreover, if G is a partially ordered real vector space and
@ s a convex combination as in (4.2)), then ® satisfies also D* on T.

Proof. U*) It is readily seen that condition U* is fulfilled, because ® is defined on the whole
on 7.
P*) Let (A1, Az,...,Ap) €T, As = (aj;), s € {1,2,...,m}, be such that

a;; >0 for each s € {1,...,m}, 4,j€{1,2,...,n}. (4.5)
Since ¢ is strictly increasing, from (4.5)), we obtain
ap(a;ﬁa?’j,...,a%) >0 (4.6)

for any i,5 € {1,2,...,n}. Hence, condition P* is fulfilled.
I*) Let (A1, As,...,An), (B1,Ba2,...,Bm) € T be as in (4.3), namely such that
AY) = (af ;)i peve = BY) = (05 ) i j)eve
for each s € {1,2,...,m}. This means that
a; ;=0 ; for any ¢,5 € Y and s € {1,2,...,m}. (4.7)
From (4.7) it follows that

S

@(ai’j,af,j, ce afyj) = go(bf_’j, by s ,bf’j) for any 7,5 € Y.
Thus, I* is satisfied. O

The next step is to formulate Arrow’s conditions in the context of partially ordered vector spaces
and averaging functionals for a procedure, in order to aggregate and/or syntesize the preferences
of a profile in a vector, which expresses, in a certain sense, the “order” of preferences, extending
[17: Propositions 11-13].

Let ¢: G™ — G be an averaging functional, and ®: S™ — § is a procedure defined, for each
(Al,AQ, e ,Am) S Sm, by

(®(A1, A, ... Ap))ij = p(aij), (i,7) € {1,2,...,n}% (4.8)

1058



ALGEBRAIC STRUCTURES FOR PCMS

We recall that, given an nxn-matrix A= (a;;);; andr€{1,2,...,n}, then ag)=(ar1,ar2,...,0rn)
denotes the r-th row.

Now, let ¢: G™ — G and ¢: G™ — G be any two fixed averaging functionals, let ) # ToC T C S,
and define ¢: To — G™ by setting, for each A € Ty and r € {1,2,...,n},

C(A) = (d(any), d(aw); - o(am)))

4.9
== (¢(a1,13a1,2,-~~7a1,n)7¢(a2,1aa2,27-"7a2,n)7"'7¢(an,laan,27"'aan,n))' ( )

Let W: 7o — G™ be defined by
\I’(Al,Ag,...,Am):C(@(Al,AQ,...,Am)), (Al,AQ,...,Am) ESm, (410)

where @ is as in (4.4).

Now, we formulate Arrow’s conditions in our context.

DEFINITION 9. A procedure ¥ on 7 satisfies the condition of unrestricted domain (in short,
condition U**) if To = T.

A procedure ¥ on T fulfils pairwise unanimity (condition P**) if for every profile (A1, Aa, ..., Anm)
€ To, with As = (a5 ;)i 5, s € {1,2,...,m}, we get that, if i, j € {1, 2,...,n} are such that a7 ; > 0
for every s € {1,2,...,m}, then (¥(A1,As,...,An))i > (V(A1,4s,...,An));.

A procedure O satisfies the condition of independence from irrelevant alternatives (condition
I**) if for each nonempty set ¥ C {1,2,...,n} and for any two profiles (A1, As,..., Ay) =
((ai j)igs (aF)igs - (@%)ig)s (Bi, Bay.ooy Bi) = (0] )ig»> (07 ;)i gy - - - (b7%)i.5), such that

AV = (a3 )i jyeve = BY) = (05 ajyeve: s €{L,2,...,m}, (4.11)
it is

(U(A1, Ag, .. AM))(Y))i > ((W(A, A, ..o Am)>(y))j if and only if

((¥(B1,Bay..., Bn)))i > (¥(B1, B, ..., By))™));

for any i, j € Y.
A procedure @ satisfies the condition of nondictatorship (condition D**) if there is no element
d e {1,2,...,m} such that

U(Ay, Ag, ..., Ap) =¥ (Ag, Ay, ..., Ag)
whenever A; # A; for at least a pair (i,5) € {1,2,...,n}? such that i # j.

Now, we prove the next result about Arrow’s conditions on W in the setting of partially ordered
vector spaces and averaging functionals.

THEOREM 4.3. Let C (resp., WC) C S be the set of all consistent (resp. weakly consistent) n x n-
matrices, ¢: G™ = G, ¢: G — G be averaging functionals, and VU be the preference aggregation

procedure in (4.10). Then,

1) the function ¥, on 8™, (WC)™ or C™, satisfies condition U**, and, when G is a partially
ordered real vector space and ¢, @ are convex combinations, also condition D**;

2) the function U, on (WC)™ or C™, satisfies condition P**;
3) the function W, on C™, satisfies condition I**.

Proof. 1) Since ¥ is defined on all elements of S™ without restrictions, condition U** is
fulfilled for any choice of 7 C S.

Moreover, observe that the convex combinations of vectors defined in (4.2]) are not identically
equal to anyone of these vectors, and hence they satisfy condition D**.
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2) Pick T = WC)™. Let (A1, Az,...,An) € T, As = (aj;), where s € {1, 2,...,m}, and
i, j € {1, 2,...,n} be such that

a;; >0 for each s € {1,...,m}. (4.12)

Since, by hypothesis, As = (a; ;)i ; is weakly consistent for all s € {1,2,...,m}, from (4.12) it
follows that

aip >ajy for all 4,5,h € {1,2,...,n} and s € {1,2,...,m}. (4.13)
Now, set B = (bi;)i; = (p(aj;,ai;,...,a}%))i;. Note that, thanks to (4.4), we get B =

D(A1,As, ..., Ay). As p is strictly increasing, from , we obtain
bin = @(a%ﬁ,a?)h, ol a:-?h) > gp(a;)h, aih, .. ,a;f‘h) =bj (4.14)
for all i,5,h € {1,2,...,n}. Now, let
C(B)=(¢p(b11,b1,2,---,b1.0),0(b21,b2.2,...,b20), .., P(bn.1,bn2,- - bnn)). (4.15)
Since ¢ is strictly increasing, from and ([4.15)), we deduce
(C(B))i = ¢(bi,1,bi2, - - bin) > G(bj1,bj2, .., bjn) = (C(B));.

Therefore, condition P** is satisfied.

By arguing analogously as above, it is possible to check that 2) holds even if one takes C™
instead of (WC)™.

3) Pick 7 = C™. For each Y C {1,2,...,n} and every matrix A € C, set AY) =
(aij)peve. Lot (A, Az, An), (BiBay..o,Bn) € T Let A = (@) ev: = ®(A,

As, ..., Ap), B = (gi,j)(i,j cy2 = ®(B1,Bs,...,By;,). By hypothesis, we get A,B € C C WC
and hence, by Proposition (C(Z))l = ¢(@i1, Gi2,...,0,) and (((E))i = ¢(’5i,1,3i727 e ,gln)
are ordinal evaluation vectors for each i € Y. Since A = Bgy) for every s € {1,2,...m}, then
(¢(A)); = (¢(B)); for all i € Y, and hence for every i, j € Y, we get (C(A)); > (¢C(A)); if and only

if (((B)): > (¢(B));. Thus, condition I** holds. 0

Remark 5. Observe that, in general, condition I** does not hold, when 7 = (WC)™ (see e.g. |17:
Remark 3]).

5. Conclusions

We propose a generalization of algebraic structures used to work with PCMs. This leads us to a
comprehension of which properties, we actually use or need when, we want to represent preferences,
social choices and, in this particular case, PCMs. All the presented results can be easily translated
in the main formulations of PCMs, i.e., multiplicative, additive and fuzzy approach, by the fact
that each of them is a particular interpretation of the more general and essential algebraic structure
needed to deal with this theory. We stress also that the generality of the used structures allows
us to immediately recognize whether a formulation is enough powerful to express preferences and
which kind of properties and theorems can be achieved.
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