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Abstract

A simple mathematical result characterizing a partially ordered mean
groupoid is proved and used to study the problem of additively separable
preferences on preordered Cartesian product set. This means that most
of the economic theory based on separable preferences - expected utility,
rank-dependent expected utility, qualitative probability, discounted util-
ity - could be generalized to the multi-utility approach.

JEL Classification: D80, D90.
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1 Introduction

This paper studies additively separable preferences on Cartesian products with-
out the completeness axiom, that is, existence of additively separable utilities on
preordered Cartesian products. Let, for n ≥ 2, X1, . . . , Xn be nonempty sets;
alternatives are elements of X =

∏n
i=1Xi, denoted as x = (x1, . . . , xn), etc.

Consider a preference relation % which is defined as a (potentially incomplete)
preorder on X. It is obvious that one cannot represent in the standard way by
using a single additively separable utility function, if % is actually incomplete.
But one may do so by means of a set of additively separable utility functions
defined on X. Thus the representation notion we suggest requires one to come
up with a set F of real functions on X such that, for all alternatives x and y,

(i) x % y ⇔ f(x) ≥ f(y), ∀f ∈ F ;

(ii) f(x) =
∑n
i=1 fi(xi), ∀f ∈ F .

We are interested in obtaining a multi-additively separable-utility represen-
tation for preordered Cartesian products. Interest in this topic has increased
during the last decade because of new developments in decision making with
incomplete preferences. First, incomplete preferences leaves room for decision
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makers to remain indecisive on occasion, that is, decision makers may find them-
selves unable to express preferences for one alternative over another or to choose
between alternatives. In the context of expected utility theory under uncertainty
and risk incomplete preference relations are considered, for instance, by Bewley
(2002), Galaabaatar and Karni (2013) and Dubra et al. (2004), Baucells and
Shapley (2008), Galaabaatar and Karni (2012) respectively. Revealed-preference
theoretic foundation for incomplete preferences are, in turn, provided by Danan
(2003), Mandler (2005), Eliaz and Ok (2006). Second, additively separable pref-
erences are frequently used in many fields of the economic theory. Applications
can be found in choice under risk and uncertainty (rank-dependent models, cf.,
for instance, Chateauneuf and Wakker (1999), Abdellaoui (2002) and Wakker
and Tversky (1993), Köbberling and Wakker (2003) respectively), case-based
decision theory (cf., for instance, Gilboa et al. (2002)), inter-temporal choice
(discounted utility, cf., for instance, Samuelson (1937)), and utilitarian welfare
evaluations (cf., for instance, Maskin (1978)).

Additive conjoint measurement starts in the papers of Debreu (1959) for
weakly ordered topological full Cartesian products, Luce and Tukey (1964)1 for
weakly ordered algebraic structures of full Cartesian products2. In the topologi-
cal and the algebraical context, Wakker (1991, 1993) provides necessary and suf-
ficient conditions for additive representation over weakly ordered rank-ordered
subsets of full Cartesian products. The approach provided by Scott (1964) for
finite subsets of Cartesian products and extended by Jaffray (1974b,a) for ar-
bitrary countable subsets of Cartesian products applies for both weakly and
preordered set. Their approach state necessary and sufficient-actually a count-
able set of necessary and sufficient conditions, hence hardly testable-conditions.
To obtain a a multi-additively separable-utility representation, we will use the
approach developed by Vind, 1991) which deals with additive representations by
means of a “mean groupoid operation”, i.e., an operation which assigns to each
pair of points a midpoint3. Mean groupoids are presented in the next section.

The organization of the paper is as follows. Section 2 states representation
theorem for partially ordered mean groupoids, Section 3 provides representation
theorem for preordered Cartesian products, In section 4 we discuss the results
and present some relevant examples. The proofs are available in the Appendix.

2 Partially ordered Commutative Mean Groupoid

A mean groupoid is an algebraic structure satisfying a certain kind of associative
law. This structure arose from a consideration of the properties of means of pair
of real numbers. Intuitively, the operation can be thought of as the arithmetic
mean of or the midpoint between two elements. Aczél (1948) first introduced
mean groupoids.

1This approach is well explained in Krantz et al. (1976).
2See e.g. Wakker (1988) and Luce et al. (1979) for a comparison between the topological

and the algebraic framework.
3A comprehensive presentation can be found in Vind and Grodal (2003). We use Vind’s

terminology but mean groupoids are commonly called idempotent bisymmetric structure in
the literature of conjoint measurement, cf., for instance Krantz et al. (1976, Chapitre 6).
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Definition 1. A commutative mean groupoid (cmg) is a set S and a function
that maps each (a, b) ∈ S × S into an element x ◦ y in S such that for every
a, b, c, d ∈ S,

MG.1. Idempotent, a ◦ a = a,

MG.2. Commutative, a ◦ b = b ◦ a,

MG.3. Bisymmetric, (a ◦ b) ◦ (c ◦ d) = (a ◦ c) ◦ (b ◦ d).

A partially ordered commutative mean groupoid (pocmg) (S, ◦,�) is a cmg
(S, ◦) and a partial order (reflexive, antisymmetric and transitive) � on S such
that, for all a, b, c ∈ S, a � b⇔ a ◦ c % b ◦ c. A pocmg is called bounded if there
exists u, v ∈ S, such that for all a ∈ S, v � a � u. In the sequel we always sup-
pose that v � u, otherwise � would be trivial. A pocmg is called Archimedean
iff for all a, b, c ∈ S, (∀n ≥ 1, b � na◦c)⇒ b � a, where na◦c = a◦(a◦. . .◦(a◦c)).

We are now able to state and prove the representation theorem for partially
ordered mean groupoids. In the sequel this theorem will be applied to preordered
Cartesian products set (X,%) provided it has enough extra properties to define
a mean groupoid operation on (X/ ∼,%).

Theorem 1. Let (S, ◦,�) be an Archimedean, bounded, partially ordered com-
mutative mean groupoid. Then there exists a nonempty set of functions F ⊆
[0, 1]S such that for all a, b ∈ S,

(i) a � b⇔ f(a) ≥ f(b), ∀f ∈ F ;

(ii) f(a ◦ b) = f(a)+f(b)
2 , ∀f ∈ F ;

(iii) f(v) = 1 and f(u) = 0, ∀f ∈ F .

In other words, (S, ◦,�) is isomorphic to a sub-mean groupoid of [0, 1]F

(with the pointwise ordering), for some nonempty set F .

We now turn to generalize the uniqueness part of the classical represen-
tation theorem of mean groupoid in the present context. Let (S, ◦,�) be an
Archimedean, bounded, pocmg and let F ⊆ [0, 1]S be a nonempty set of func-
tions which represents � in the sense of (i). We view F as a subset of the real
vector space RS of all real-valued functions on S. In addition, we equip RS
with the product topology, so that it becomes a linear topological space and
more specifically a locally convex Hausdorff space. We define cl(Conv(F)) as
the closure, with respect to the topology on RS , of the convex hull generated
by F . We have the following uniqueness result.

Proposition 1. Let (S, ◦,�) be an Archimedean, bounded, partially ordered
commutative mean groupoid. F ,G ⊆ [0, 1]S represent � in the sense of (i), if
and only if cl(Conv(F)) = cl(Conv(G)).
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3 Additively separable preferences

3.1 Intuitive conditions for additive conjoint measurement

In this subsection we present the most important characterizing conditions, co-
ordinate independence, coordinate independence consistency and the Thomsen
condition. Let, for n ≥ 2, X1, . . . , Xn be nonempty sets; alternatives are ele-
ments of X =

∏n
i=1Xi, denoted as x = (x1, . . . , xn), etc. We write x−ivi for x

with xi replaced by vi, and, for i 6= j, x−i,jviwj for x with xi replaced by vi, xj
replaced by wj . We call % a preorder on X if it is both reflexive and transitive.
As usual, � denotes the asymmetric part, ∼ the symmetric part.

Definition 2. We say that % satisfies coordinate independence if for all i =
1, . . . , n, for all x, y and for all vi, wi,

x−ivi % y−ivi ⇔ x−iwi % y−iwi.

So, if two alternatives have a common coordinate, then by coordinate inde-
pendence the preference is unaffected when that coordinate is changed into any
other common coordinate. Perhaps the most important feature of a coordinate
independent relation is that it induces a natural ordering on

∏
I Xi for every

subset I of {1, . . . , n}.

Definition 3. We say that % satisfies coordinate independence consistency if
for all i = 1, . . . , n, for all x, y and for all vi, wi such that x−ivi % y−iwi,

y−ivi % x−iwi ⇒ y−iwi % x−iwi.

Coordinate independence consistency is implied by coordinate independence
under completeness. It is, in turn, a necessary condition for a multi-additively
separable-utility representation. This condition states that there is no “gap” in
a coordinate independent preordered Cartesian product.

Definition 4. Let n = 2. We say that % satisfies the Thomsen condition if for
all x1, y1, v1 ∈ X1 and x2, y2, v2 ∈ X2,

x1v2 ∼ v1y2 and v1x2 ∼ y1v2 ⇒ x1x2 ∼ y1y2.

3.2 Technical conditions of additive conjoint measurement

In this subsection we give technical definitions,

Definition 5. We say % is essentially bounded if there exist x̄,
¯
x such that for

all x, x̄ % x %
¯
x and for all i, j = 1, . . . , n,

¯
x−ix̄i ∼

¯
x−j x̄j.

Definition 6. We say % is bisectable relatively to the bounds (bisectable r.b.)
if % is essentially bounded and, for all x, for all i, j = 1, . . . , n, i 6= j, there
exists vi, wj such that x−i,jviwj ∼ x and

¯
x−ivi ∼

¯
x−jwj.

Definition 7. We say % satisfies restricted solvability if, for all x−iui % y %
x−iwi, there exists a vi such that x−ivi ∼ y.
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Aside from restricted solvability which is standard in additive conjoint mea-
surement, the other two definitions require clarification. Under completeness
and restricted solvability, provided that all factors are essential, there exists
at least (actually, there exist many) a substructure in X where we can find a
representation. This representation is then extended to the whole of X. For
example in the two factors case, under completeness, if there exist x1, y1 ∈ X1,
and x2, y2 ∈ X2 such that x1y2 � y1y2 and y1x2 � y1y2, then restricted solv-
ability yields to an essentially bounded structure whenever x1y2 % y1x2 or
y1x2 % x1y2. When % is no longer complete, such substructures do not neces-
sarily exist. Thereby, % is essentially bounded states that X has the profile of
this substructure. The bisectable condition is a richness condition, it states that
there are enough elements to define a midpoint operation in the whole structure.
This assumption implies, in the presence of the other axiom, that the factor Xi

are infinite and are dense in the way the real or the dyadic rational number are.
Next we give the Archimedean axiom for a multi-additively separable-utility
representability.

Definition 8. We say % is Archimedean if, for all i, j = 1, . . . , n, i 6= j, for
all x, y, for all (vki )k≥1, (vkj )k≥1, (wki )k≥1, (wkj )k≥1 such that for all k ≥ 1,

x ∼ x−i,jvki vkj and x−i,jv
k
i w

k
j ∼ x−i,jwki vkj ∼ x−i,jw

k+1
i wk+1

j ;

∀k ≥ 1, y % x−i,jw
k+1
i wk+1

j ⇒ y % x.

This is obviously necessary for a multi-additively separable-utility repre-
sentability, since the preferences involved imply that x−i,jw

k+1
i wk+1

j converges
to x.

3.3 The Main Results

The first theorem of this subsection deals with the case of two factors X1 and
X2.

Theorem 2. Suppose X1 and X2 are nonempty sets. Let % be an essen-
tially bounded binary relation on X1 × X2 that satisfies restricted solvability
and the bisectable condition. The binary relation % is a preorder satisfying the
Archimedean axiom, coordinate independence, coordinate independence consis-
tency and the Thomsen condition if and only if there exists a nonempty set of
functions F such that, for all alternatives x and y,

(i) x % y ⇔ f(x) ≥ f(y), ∀f ∈ F ;

(ii) f(x) = f(x1,
¯
x2) + f(

¯
x1, x2), ∀f ∈ F ;

(iii) f(
¯
x) = 0 and f(x̄) = 1, ∀f ∈ F .

Further, F ,G represent � in the sense of (i), if and only if cl(Conv(F)) =
cl(Conv(G)).

Next when there are three or more factors, as in the case where % is complete,
the Thomsen condition can be removed. We have the following result.
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Theorem 3. Suppose X1, . . . , Xn are nonempty sets. Let % be an essentially
bounded binary relation on

∏n
i=1Xi with n ≥ 3 that satisfies restricted solvability

and the bisectable condition. The binary relation % is a preorder satisfying
the Archimedean axiom, coordinate independence and coordinate independence
consistency if and only if there exists a nonempty set of functions F such that,
for all alternatives x and y,

(i) x % y ⇔ f(x) ≥ f(y), ∀f ∈ F ;

(ii) f(x) =
∑n
i=1 f(

¯
x1, . . . ,

¯
xi−1, xi,

¯
xi+1, . . . ,

¯
xn), ∀f ∈ F ;

(iii) f(
¯
x) = 0 and f(x̄) = 1, ∀f ∈ F .

Further, F ,G represent � in the sense of (i), if and only if cl(Conv(F)) =
cl(Conv(G)).

4 Discussion

A first contribution of Theorems 2 and 3 is one of a mathematical nature. It
allows to give conditions for the existence of a multi-additively separable-utility
representation for preordered full Cartesian products. In a more general set-
ting, if a preordered full Cartesian product is covered by a system of equivalent
essentially bounded subsets which overlap on bounds, each of which satisfies
the required axioms. If a multi-additively separable-utility representation holds
over each of the subsets, then by the uniqueness of the representation we know
that the representations over two subset can be chosen so that they coincide over
the common bound. In this way, the representation can be extended through-
out the preordered full Cartesian product. In this sense, our results extend the
actual results of additive conjoint measurement on full Cartesian product with
a “tight” weak order structure. To view it, note that our axioms are fulfilled in
the topological approach of Debreu (1959), Wakker (1988) and in some infinite
structures of the algebraic approach of Luce and Tukey (1964), Krantz et al.
(1976), provided that the order is bounded. Nevertheless, keeping the “tight”
structural conditions, our results are restrictive as illustrated in the following
example.

Example 1. Let X1 = X2 = [0, 1]. Let a preorder % on X1 × X2 be defined
by x % y if and only if x1 + x2 ≥ y1 + y2 and x21 + x22 ≥ y21 + y22. It is easy
to verify that % is an essentially bounded preorder satisfying the Archimedean
axiom, coordinate independence, coordinate independence consistency and the
Thomsen condition. However, % does not satisfy restricted solvability and the
bisectable condition.

Our approach is partially satisfactory because, we require that % leads to
the same mean groupoid operation on (X/ ∼,%). Note that, in the previous
example, each representation defines a distinct mean groupoid operation. Hence
a satisfactory approach requires to not only extend an arbitrary preorder but
to extend an arbitrary preorder together with the underlying structure.

To conclude, we give a slight application of our result. Following Vind
and Grodal (2003) or Krantz et al. (1976), Theorem 1 can be applied directly
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to qualitative probability and discounted utility as illustrated in the following
example.

Example 2. Let X be a nonempty set, E be an algebra of sets on X and %
be a preorder on E which satisfies X � ∅, X % A % ∅ for all A ∈ E and
A ∩ C = B ∩ C = ∅ implies A % B ⇔ A ∪ C % B ∪ C. If % is polarizable,
that is, for all A ∈ E, there exist A′, A′′ such that A′ ∼ A′′, A′ ∪ A′′ = A and
A′ ∩A′′ = ∅ together with an Archimedean axiom, then there exists a nonempty
set of probability functions P on E such that, for all A and B,

A % B ⇔ P (A) ≥ P (B), ∀P ∈ P

Appendix

Proofs from section 2

We begin with collecting a group of simple results concerning pocmg that will
prove useful in the following.

Definition 9. A symmetric commutative mean groupoid (scmg) (S, ◦) is a cmg
(S, ◦) which satisfies

MG.4. ∃e ∈ S, ∀a ∈ S, ∃ − a, a ◦ −a = e.

Lemma 1. A pocmg (S, ◦,�) is isomorphic to a subset of a partially ordered
symmetric commutative mean groupoid (S′, ∗,�′). Moreover, if (S, ◦,�) is
Archimedean and bounded then (S′, ∗,�′) so is.

Proof. Let (S, ◦,�) be a pocmg. Define �′ on S2 as follows: for all a, b, c, d ∈ S,

(a, b) �′ (c, d) iff a ◦ d � c ◦ b.

It is straightforward to prove that �′ is a preorder. Define:

[a, b] = {(a′, b′)|a′, b′ ∈ S, (a′, b′) =′ (a, b)},

S′ = S2/ =′,

∗ : [a, b] ∗ [c, d] = [a ◦ c, b ◦ d],

[0] = [a, a], a ∈ S,

−[a, b] = [b, a].

There is no difficulty to prove that ∗, [0] and −[a, b] are well defined, that
(S′, ∗,�′) is a partially ordered symmetric commutative mean groupoid, and
that (S, ◦,�) is isomorphic to a subset of (S′, ∗,�′). To complete the proof we
need only show that if (S, ◦,�) is Archimedean and bounded then (S′, ∗,�′) so
is.
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First, suppose that (S, ◦,�) is Archimedean and that ∀n ≥ 1, [a, b] �′ n[c, d]∗
[e, f ]. We show that [a, b] �′ [c, d].

∀n ≥ 1, [a, b] �′ n[c, d] ∗ [e, f ]

⇒ ∀n ≥ 1, n[d, c] ∗ [f, e] �′ [b, a]

⇒ ∀n ≥ 1, [e, f ] ∗ (n[d, c] ∗ [f, e]) �′ [e, f ] ∗ [b, a].

By induction, it is easy to prove that [e, f ]∗(n[d, c]∗ [f, e]) = n([e, f ]∗ [d, c])∗ [0],
therefore

∀n ≥ 1, n([e, f ] ∗ [d, c]) ∗ [0] �′ [e, f ] ∗ [b, a]

⇒ ∀n ≥ 1, [f, e] ∗ [a, b] �′ n([f, e] ∗ [c, d]) ∗ [0]

⇒ ∀n ≥ 1, [f ◦ a, e ◦ b] �′ n([f ◦ c, e ◦ d] ∗ [e ◦ d, e ◦ d]

⇒ ∀n ≥ 1, [f ◦ a, e ◦ b] �′ [n(f ◦ c) ◦ (e ◦ d), e ◦ d]

⇒ ∀n ≥ 1, (f ◦ a) ◦ (e ◦ d) � (n(f ◦ c) ◦ (e ◦ d)) ◦ (e ◦ b)
⇒ ∀n ≥ 1, (f ◦ a) ◦ (e ◦ d) � (n[(f ◦ c) ◦ (e ◦ b)] ◦ [(e ◦ d) ◦ (e ◦ b)]

It follows by the Archimedean hypothesis,

(f ◦ a) ◦ (e ◦ d) � (f ◦ c) ◦ (e ◦ b)
⇒ (f ◦ e) ◦ (a ◦ d) � (f ◦ e) ◦ (c ◦ b)
⇒ (a ◦ d) � (c ◦ b)
⇒ [a, b] �′ [c, d].

Hence, (S′, ∗,�′) is Archimedean.

Second, suppose that (S, ◦,�) is bounded, then by definition for all a, b ∈ S,
v � a � u and v � b � u. Therefore, v◦b � a◦b � u◦b and v◦a � a◦b � u◦a. It
follows from transitivity that v ◦b � u◦a and that v ◦a � u◦b and by definition
that [v, u] �′ [a, b] �′ −[v, u]. Moreover v � u implies [v, u] �′ −[v, u]. That is
(S′, ∗,�′) is bounded, as required.

In a partially ordered scmg, it is clear that a � b is equivalent to a◦(−b) � e,
that e is unique and equals to its inverse. An element a of S is called positive
element if a � e. The set of positive element is denoted by S+. Note that the
boundedness property becomes: ∃v ∈ S, v � e, ∀a ∈ S, v � a � −v. With a
slight abuse of notation, we denote by (S, v) a bounded partially ordered sym-
metric commutative mean groupoid.

In the sequel, instead of the notation a ◦ b, we will use the arithmetic mean
notation for a symmetric commutative mean groupoid. That is, a+b

2 is used to
indicate the result of the operation a◦b, 0 is used for the identity element, −a is
used for the inverse element, and k

2n a is used to indicate the arbitrary product
of n terms of a and 0 with k = 0, . . . , 2n the effective weight of a in the product.
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Definition 10. Let (S, v) be a bounded partially ordered symmetric commutative
mean groupoid. A normalized numerical representation f on (S, v) is any map

f : S → R such that f(a+b2 ) = f(a)+f(b)
2 , f(S+) ⊆ R+ and f(v) = 1.

Lemma 2. Let (S, v) be a bounded partially ordered symmetric commutative
mean groupoid, let T be a symmetric sub-mean groupoid of S, and let x ∈ S.
Let f a normalized numerical representation on (T, v), and set

p =sup

{
2n

k
f(y)

∣∣∣∣ y ∈ T ; n ∈ N; k = 0, . . . , 2n;
k

2n
x � y

}
,

r =inf

{
2m

j
f(z)

∣∣∣∣ z ∈ T ; m ∈ N; j = 0, . . . , 2m; z � j

2m
x

}
.

Then,

(a) 1 ≥ r ≥ p ≥ −1.

(b) If there exists a normalized numerical representation g on the symmetric
mean groupoid generated by {T, x} extending f, then r ≥ g(x) ≥ p.

(c) If r ≥ q ≥ p, then f extends to a normalized numerical representation g
on the symmetric mean groupoid generated by {T, x} such that g(x) = q.

Proof. (a) If there exist y, z ∈ T , n,m ∈ N, k ∈ {0, . . . , 2n} and j ∈ {0, . . . , 2m}
such that z � j

2mx and k
2nx � y, then k

2n z �
kj

2m+nx � j
2m y and so 2m

j f(z) ≥
2n

k f(y), whence r ≥ p. By the boundedness hypothesis, note that 1 ≥ r and
p ≥ −1. Thus 1 ≥ r ≥ p ≥ −1.

(b) If y, z ∈ T , n,m ∈ N, k ∈ {0, . . . , 2n} and j ∈ {0, . . . , 2m} such that
z � j

2mx and k
2nx � y, then f(z) = g(z) ≥ j

2m g(x) and k
2n g(x) ≥ g(y) = f(y),

whence 2m

j f(z) ≥ g(x) ≥ 2n

k f(y). Thus r ≥ g(x) ≥ p.

(c) Let U be the symmetric sub-mean groupoid generated by {T, x}, it is
not hard to see that

U =


p∑
i=1

αiai + (β+ − β−)x

2n

∣∣∣∣∣∣∣∣ ai ∈ T, n, αi, β+, β− ≥ 0,

p∑
i=1

αi + β+ + β− = 2n

 .

U is a mean groupoid, it includes T (β+ = β−), it includes the symmetric sub-
mean groupoid generated by {−x, x} (ai = 0, for all i), and each element has
an inverse (replace ai by −ai and exchange β+, β−). We show that

p∑
i=1

αiai + (β+ − β−)x

2n
� 0⇒

p∑
i=1

αif(ai) + (β+ − β−)q ≥ 0.

If β+ − β− = 0, then it is true as f is a normalized numerical representation on
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T . Suppose then, that β+ − β− 6= 0.

p∑
i=1

αiai + (β+ − β−)x

2n
� 0

⇒1

2


p∑
i=1

αiai + (β+ − β−)x

2n
+

(β− − β+)x

2n

 � 1

2

(
0 +

(β− − β+)x

2n

)

⇒

p∑
i=1

αiai

2n+1
� (β− − β+)x

2n+1

⇒

p∑
i=1

αiai

2n
� (β− − β+)x

2n

If β− > β+, then 2n

β−−β+
f

 p∑
i=1

αiai

2n

 ≥ r ≥ q, rearranging

p∑
i=1

αif(ai) + (β+ − β−)q ≥ 0

The proof for β+ > β− is similar. Therefore f extends to a well-defined nor-
malized numerical representation g on the symmetric mean groupoid generated
by {T, x} such that g(x) = q.

Lemma 3. Let (S, v) be a bounded partially ordered symmetric commutative
mean groupoid. Then there exists a normalized numerical representation f on
(S, v).

Proof. Let (S, v) be a bounded partially ordered commutative mean groupoid.
Since S is bounded, v � 0, and then the symmetric sub-mean groupoid S−v,v
generated by {−v, v} is simply ordered. Hence, S−v,v ∩S+ = S+

−v,v. Thus there
exists a normalized numerical representation f0 on (S−v,v, v) with values on the
dyadic rationals in the interval from −1 to 1.

Let D(g) denote the domain of a function g. Let J denote the collection of
all pairs (D(g), g) for which the following is true: D(g) is a symmetric sub-mean
groupoid of S containing S−v,v and g is a normalized numerical representation
on (D(g), v) extending f0. Clearly J is nonempty since it includes f0. Define
% on J as follows: if (D(g), g), (D(h), h) ∈ J , then (D(h), h) % (D(g), g) if and
only if D(g) ⊆ D(h) and h extends g. It is trivial to see that % is a partial order
for which any simply ordered nonempty subset of J has an upper bound in J .
Therefore, by Zorn’s lemma, there exists a maximal element (D(f), f), and we
need only show that D(f) = S.
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Suppose that, on the contrary, there exists an element x ∈ S \D(f). Lemma
2 shows that f extends to a normalized numerical representation g on the sym-
metric mean groupoid generated by {D(f), x}. So (D(f), f) is not maximal in
J , contrary to choice. Thus D(f) = S.

Lemma 4. Let (S, v) be an Archimedean, bounded, partially ordered symmetric
commutative mean groupoid. Suppose that n ≥ 0 and k ∈ {1, . . . , 2n}, then

k

2n
x � 0⇒ x � 0.

Proof. Let (S, v) be an Archimedean, bounded, partially ordered symmetric
commutative mean groupoid. Suppose that n ≥ 0, k ∈ {1, . . . , 2n}, and that
k
2nx � 0. For k = 1, we have k

2nx = n0◦x, by MG.1 and monotonicity, it is true
that x � 0. Next, suppose that k ≥ 2. By monotonicity and the boundedness
assumption, it is true that

∀p,m ≥ 0,
k

2n+p
x � − 1

2m
v.

If k ≥ 2 and p ≥ 0, then 2p+1−k
2n+p x lies in the sub-mean groupoid generated by

{0, k2nx} which implies that 2p+1−k
2n+p x � 0. Whence, for all m ≥ 1

1

2n
x =

1

2

(
k

2n+p
x+

2p+1 − k
2n+p

x

)
� − 1

2m
v,

which, in turn, is equivalent to

∀m ≥ 1, n0 ◦ x � m0 ◦ (−v).

Then n0 ◦ x � 0 because (S, v) is Archimedean. Therefore x � 0.

Lemma 5. Let (S, v) be an Archimedean, bounded, partially ordered symmetric
commutative mean groupoid, and let x ∈ S. Then f(x) ≥ 0 for all normalized

numerical representations f on (S, v) if and only if nx ◦ v = (2n−1)x+v
2n � 0 for

all n ≥ 0.

Proof. Note that the set of all normalized numerical representations on (S, v) is
nonempty by Lemma 3.

First assume that nx◦u = (2n−1)x+v
2n � 0 for all n ≥ 0. Given any normalized

numerical representation f on (S, v), we then have

(2n − 1)f(x) + 1 ≥ 0

for all n, whence f(x) ≥ − 1
2n−1 for all n, and thus f(x) ≥ 0.

Conversely, assume that f(x) ≥ 0 for all normalized numerical representa-
tions f on (S, v). Set

p = sup

{
i

k
2n−m

∣∣∣∣ n,m ∈ N; k = 0, . . . , 2n; i = −2m, . . . , 2m;
k

2n
x � i

2m
v

}
.
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Since S is bounded, recall that there exists a normalized numerical representa-
tion f0 on (S−v,v, v) with values on the dyadic rationals in the interval from −1
to 1, and we observe that

p = sup

{
2n

k
f0(y)

∣∣∣∣ y ∈ S−v,v; n ∈ N; k = 0, . . . , 2n;
k

2n
x � y

}
.

We can deduce, by the same reasoning as in Lemma 3, that there exists a
normalized numerical representation f on (S, v) such that f(x) = p, and hence
p ≥ 0. Now given any j ∈ N, there must exist n,m ∈ N, k ∈ {0, . . . , 2n} and
i ∈ {−2m, . . . , 2m} such that i

k2n−m ≥ − 1
2j−1 and k

2nx �
i

2m v. Then

i

2m
2j − 1

2j
≥ − k

2n
1

2j
,

whence
k

2n
2j − 1

2j
x � i

2m
2j − 1

2j
v � − k

2n
1

2j
v,

and therefore
k

2n

(
(2j − 1)x+ v

2j

)
� 0.

Thus, by Lemma 4, we can conclude that jx ◦ v � 0 for all j ≥ 0.

We are now prepared to prove Theorem 1.

Proof of Theorem 1. Let (S, ◦,�) be an Archimedean, bounded, partially or-
dered commutative mean groupoid. By Lemma 1, (S, ◦,�) is isomorphic to a
subset of an Archimedean, bounded, partially ordered symmetric commutative
mean groupoid (S′, ∗,�′) with bound [v, u]. Let F ′ be the set of normalized nu-
merical representations on (S′, [v, u]) which is nonempty by Lemma 3. Lemma
5 prove that

f ′([a, b]) ≥ 0, ∀f ′ ∈ F ′ ⇔ n[a, b] ∗ [v, u] �′ [0], ∀n ≥ 0.

It is straightforward to show that the Archimedean assumption implies the
following property

∀n ≥ 0, n[a, b] ∗ [v, u] �′ [0]⇒ [a, b] �′ [0].

And therefore
f ′([a, b]) ≥ 0, ∀f ′ ∈ F ′ ⇔ [a, b] �′ [0].

For all f ′ ∈ F ′ define f on S as follows: for all a ∈ S, f(a) = f ′([a, u]); and
define F be the collection of all the function f defined in this way. As F ′ is the
set of normalized numerical representations on (S′, [v, u]), then for all f ∈ F ,
f(u) = 0 and f(v) = 1. Moreover, it is straightforward to check that for all
a, b ∈ S,

(i) a � b⇔ f(a) ≥ f(b), ∀f ∈ F ;

(ii) f(a ◦ b) = f(a)+f(b)
2 , ∀f ∈ F .
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Proof of Proposition 1. Since necessity is obvious, we shall prove here only the
sufficiency. Let (S, ◦,�) be an Archimedean, bounded, partially ordered com-
mutative mean groupoid. By Lemma 1, (S, ◦,�) is isomorphic to a subset
of an Archimedean, bounded, partially ordered symmetric commutative mean
groupoid (S′, ∗,�′). Let RS′ be the set of all real-valued functions on S′

equipped with the product topology, so that it becomes a locally convex Haus-
dorff space. Let F ′ ⊆ [−1, 1]S (respectively G′) be the set of normalized numer-
ical representations on S′ defined by F (respectively G). Suppose that there
exists a normalized numerical representations g′ such that g′ ∈ cl(Conv(G′)) \
cl(Conv(F ′)). {g′} and cl(Conv(F ′)) are disjoint nonempty compact convex
subsets of RS′ . Then, by the Hahn-Banach Theorem , there exists [a, b] ∈ S′
such that

sup {h([a, b])|h = g′} < 0 ≤ inf {h([a, b])|h ∈ cl(Conv(F ′))} .

Whence, we get g′([a, b]) < 0 and f ′([a, b]) ≥ 0 for all f ′ ∈ F ′, which is a
contradiction. Therefore, if F ,G ⊆ [0, 1]S represent � in the sense of (i), then
cl(Conv(F)) = cl(Conv(G)).

Proofs from section 3

Proof of Theorem 2. % is a preorder so that ∼ is an equivalence. Let S =
X1 ×X2/ ∼ be the set of equivalence classes of X1 ×X2 under ∼. By a slight
abuse of notation, we let % be the induced partial order on S. We define ◦ on S
by letting [x1x2] ◦ [y1y2] = [z1z2] if there exist z1, t1 ∈ X1, z2, t2 ∈ X2 such that
z1

¯
x2 ∼

¯
x1t2, t1

¯
x2 ∼

¯
x1z2, z1t2 ∼ x1x2 and t1z2 ∼ y1y2. We shall now prove

that (S, ◦,%) is an Archimedean, bounded, partially ordered commutative mean
groupoid (proven below in steps labelled from 1 to 7).

1. ◦ is well defined By the bisectable condition, ◦ is defined on S×S. If there
exist z1, t1, z

′
1, t
′
1 ∈ X1, z2, t2, z

′
2, t
′
2 ∈ X2 such that z1

¯
x2 ∼

¯
x1t2, t1

¯
x2 ∼

¯
x1z2,

z′1¯
x2 ∼

¯
x1t
′
2, t′1¯

x2 ∼
¯
x1z
′
2, z1t2 ∼ z′1t

′
2 ∼ x1x2 and t1z2 ∼ t′1z

′
2 ∼ y1y2. By

the Thomsen condition, z′1¯
x2 ∼

¯
x1t
′
2 and z1

¯
x2 ∼

¯
x1t2 imply z′1t2 ∼ z1t

′
2, as

z1t2 ∼ z′1t
′
2, coordinate independence consistency implies that z1t2 ∼ z′1t2.

Identically, t1z2 ∼ t1z
′
2. By coordinate independence, z1z2 ∼ z′1z

′
2, so ◦ is well

defined.

2. ◦ is idempotent By definition, [x1x2] ◦ [x1x2] = [x1x2].

3. ◦ is commutative By definition, [x1x2] ◦ [y1y2] = [z1z2] if there exist
z1, t1 ∈ X1, z2, t2 ∈ X2 such that z1

¯
x2 ∼

¯
x1t2, t1

¯
x2 ∼

¯
x1z2, z1t2 ∼ x1x2

and t1z2 ∼ y1y2. That is, [y1y2] ◦ [x1x2] = [t1t2]. By the Thomsen condition,
z1

¯
x2 ∼

¯
x1t2 and t1

¯
x2 ∼

¯
x1z2 imply z1z2 ∼ t1t2, so ◦ is commutative.

4. % is monotone Let x1, x
′
1, y1, z1, z

′
1 ∈ X1, x2, x

′
2, y2, z2,∈ X2 be such

that [x1x2] ◦ [y1y2] = [z1z2] and [x′1x
′
2] ◦ [y1y2] = [z′1z2]. That is, z1

¯
x2 ∼

¯
x1t2, z′1¯

x2 ∼
¯
x1t
′
2, t1

¯
x2 ∼

¯
x1z2, z′1t

′
2 ∼ x′1x

′
2, z1t2 ∼ x1x2 and t1z2 ∼ y1y2,

for some t1 ∈ X1 and t2, t
′
2 ∈ X2. Suppose first that x1x2 % x′1x

′
2. By the

Thomsen condition, z′1¯
x2 ∼

¯
x1t
′
2 and z1

¯
x2 ∼

¯
x1t2 imply z′1t2 ∼ z1t

′
2. By

definition and hypothesis, z1t2 ∼ x1x2 % x′1x
′
2 ∼ z′1t′2, coordinate independence
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consistency and coordinate independence imply z1z2 % z′1z2. Conversely, if
z1z2 % z′1z2, then by coordinate independence and definition, z1

¯
x2 % z′1¯

x2 and

¯
x1t2 %

¯
x1t
′
2. Using coordinate independence twice and transitivity, z1t2 % z′1t

′
2,

that is x1x2 % x′1x
′
2. By what we have shown, [x1x2] % [x′1x

′
2] if and only if

[x1x2] ◦ [y1y2] % [x′1x
′
2] ◦ [y1y2].

5. (S, ◦,%) is bounded Boundedness follows from the fact that % is essen-
tially bounded. Moreover, it is clear from the definition of ◦ that [

¯
x1

¯
x2]◦[x̄1x̄2] =

[
¯
x1x̄2] = [x̄1

¯
x2].

6. ◦ is bisymmetric In a commutative mean groupoid, the bisymmetric
equation (a◦b)◦(c◦d) = (a◦c)◦(b◦d) is equivalent to (a◦b)◦(c◦d) = (a◦d)◦(c◦b).
By definition of ◦, the latter is equivalent to [x1x2] ◦ [y1y2] = [x1y2] ◦ [y1x2] for
all x1, y1 ∈ X1, and x2, y2 ∈ X2. First, we will show that [x1x2] ◦ [

¯
x1

¯
x2] =

[x1
¯
x2]◦ [

¯
x1x2]. By definition, [x1x2]◦ [

¯
x1

¯
x2] = [y1

¯
x2] and [x1

¯
x2]◦ [

¯
x1x2] = [z1z2],

that is, y1
¯
x2 ∼

¯
x1y2, z1

¯
x2 ∼

¯
x1t2, t1

¯
x2 ∼

¯
x1z2, z1t2 ∼ x1

¯
x2, t1z2 ∼

¯
x1x2,

and y1y2 ∼ x1x2, for some t1 ∈ X1 and t2, y2 ∈ X2. We need to show that
z1z2 ∼ y1

¯
x2.

It is clear from boundedness and coordinate independence that
¯
x1x̄2 ∼

x̄1
¯
x2 % x1

¯
x2,

¯
x1x2 %

¯
x1

¯
x2. By monotonicity and idempotency,

[
¯
x1x̄2] = [x̄1

¯
x2] % [z1z2] % [

¯
x1

¯
x2],

by restricted solvability, we can find s1 ∈ X1 and s2 ∈ X2 such that z1z2 ∼

¯
x1s2 ∼ s1

¯
x2. The Thomsen condition, respectively, on z1

¯
x2 ∼

¯
x1t2 and t1

¯
x2 ∼

¯
x1z2, z1z2 ∼ s1

¯
x2 and z1t2 ∼ x1

¯
x2, z1z2 ∼

¯
x1s2 and t1z2 ∼

¯
x1x2, yield respec-

tively, z1z2 ∼ t1t2, x1z2 ∼ s1t2, z1x2 ∼ t1s2.

Note that the Thomsen condition on
¯
x1x̄2 ∼ x̄1

¯
x2 and t1

¯
x2 ∼

¯
x1z2 yield

t1x̄2 ∼ x̄1z2. By boundedness and coordinate independence, t1x̄2 % t1s2 % t1
¯
x2,

that is x̄1z2 % t1s2 %
¯
x1z2. Thus, by restricted solvability, there exists r1 ∈ X1

such that t1s2 ∼ r1z2. Similarly, there exists r2 ∈ X2 such that s1t2 ∼ z1r2.

Now, by repeated application of the Thomsen condition on z1z2 ∼ t1t2,
x1z2 ∼ s1t2, z1x2 ∼ t1s2, t1s2 ∼ r1z2 and s1t2 ∼ z1r2, we have x1x2 ∼ r1r2 ∼
s1s2. Hence, y1y2 ∼ s1s2. Since the Thomsen condition on

¯
x1s2 ∼ s1

¯
x2 and

y1
¯
x2 ∼

¯
x1y2 imply s1y2 ∼ s1y2, coordinate independence consistency and coor-

dinate independence yield y1
¯
x2 ∼ s1

¯
x2 ∼ z1z2, as desired.

It is not difficult to see that [x1x2] ◦ [
¯
x1

¯
x2] = [x1

¯
x2] ◦ [

¯
x1x2] is equivalent to

[
¯
x1

¯
x2] ◦ ([x1x2] ◦ [y1y2]) = ([

¯
x1

¯
x2] ◦ [x1x2]) ◦ ([

¯
x1

¯
x2] ◦ [y1y2]).

By boundedness and monotonicity, for all x1x2 ∈ X1 ×X2,

[
¯
x1

¯
x2] ◦ [x̄1x̄2] % [

¯
x1

¯
x2] ◦ [x1x2] % [

¯
x1

¯
x2] ◦ [

¯
x1

¯
x2],

that is, by definition and idempotency,

[
¯
x1x̄2] = [x̄1

¯
x2] % [

¯
x1

¯
x2] ◦ [x1x2] % [

¯
x1

¯
x2].
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We can conclude that restricted resolvability applies to some representative of
[
¯
x1

¯
x2] ◦ [x1x2]. Thus, by a reasoning similar to the above, it can be shown that

[
¯
x1

¯
x2] ◦ ([x1x2] ◦ [y1y2]) = [

¯
x1

¯
x2] ◦ ([x1y2] ◦ [y1x2]) and cancellation yields the

desired result.

7. (S, ◦,%) is Archimedean (S, ◦,%) is Archimedean as (X1 × X2,%) is
Archimedean.

By Theorem 1 and the fact that [x1x2]◦ [
¯
x1

¯
x2] = [x1

¯
x2]◦ [

¯
x1x2], there exists

a nonempty set of functions F such that, for all alternatives x and y,

(i) x % y ⇔ f(x) ≥ f(y), ∀f ∈ F ;

(ii) f(x) = f(x1,
¯
x2) + f(

¯
x1, x2), ∀f ∈ F ;

(iii) f(
¯
x) = 0 and f(x̄) = 1, ∀f ∈ F .

Uniqueness follows from Proposition 1.

In the following we suppose that X has three or more factors and in the
following proofs we focus on two or three factors. It will be assumed that
the other factors have arbitrary, but fixed, values which because of coordinate
independence are immaterial, and so they will be suppressed from the notation.
The induced relation %ijk on factors Xi × Xj × Xk with values fixed on the
other factors is denoted %, that on factors Xi ×Xj by %ij , and that on Xi by
%i. Note that, as % is a preorder, then the induced relations are also.

Lemma 6. Suppose that n ≥ 3 and Let % be an essentially bounded binary
relation on

∏n
i=1Xi which satisfies restricted solvability and coordinate indepen-

dence. Then, for i, j = 1, . . . , n, i 6= j, the relation %ij satisfies the Thomsen
condition.

Proof. Let i, j = 1, . . . , n, be such that i 6= j and suppose first that, xi
¯
xj ∼ij

¯
xiyj and

¯
xixj ∼ij yi

¯
xj . By definition and coordinate independence, xi

¯
xj

¯
xk ∼

¯
xiyj

¯
xk and

¯
xixj

¯
xk ∼ yi

¯
xj

¯
xk. By boundedness and restricted solvability, there

exists xk ∈ Xk such that xi
¯
xj

¯
xk ∼

¯
xi

¯
xjxk ∼

¯
xiyj

¯
xk. By coordinate inde-

pendence, xixj
¯
xk ∼

¯
xixjxk ∼ yi

¯
xjxk ∼ yiyj

¯
xk, hence xixj ∼ij yiyj . Second,

we suppose that xivj ∼ij viyj and vixj ∼ij yivj . By boundedness and re-
stricted solvability, there exists xk ∈ Xk such that vi

¯
xj

¯
xk ∼

¯
xi

¯
xjxk; by what

we have shown, as % is essentially bounded, vi
¯
xk ∼ik

¯
xixk and

¯
xix̄k ∼ik x̄i

¯
xk

imply vix̄k ∼ik x̄ixk. % is essentially bounded, by coordinate independence
x̄ixk %ik xixk %ik

¯
xixk. That is, vix̄k %ik xixk %ik vi

¯
xk; applying restricted

solvability, there exists yk ∈ Xk such that xixk ∼ik viyk. Then, by coordinate
independence and hypothesis, xivjxk ∼ vivjyk ∼ viyjxk. Finally, by coordinate
independence, xixjxk ∼ vixjyk ∼ yivjyk ∼ yiyjxk, hence xixj ∼ij yiyj .

Proof of Theorem 3. By Lemma 6, each (Xi ×Xj ,%ij) satisfies the conditions
of Theorem 2 and therefore, from what has been shown, each (Xi × Xj ,%ij)
give rise to an Archimedean, bounded, partially ordered commutative mean
groupoid (Xi × Xj/ ∼ij , ◦ij ,%ij). It is readily seen from the definition of
(Xi×Xj/ ∼ij , ◦ij ,%ij) that, keeping a coordinate fixed, we can define a commu-
tative mean groupoid on each coordinate Xi and Xj respectively. By coordinate
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independence and coordinate independence consistency, it is immaterial which
Xj we choose to define the mean groupoid operation on Xi. Therefore, the mean
groupoid defined pointwise on Xi ×Xj ×Xk/ ∼ is an Archimedean, bounded,
partially ordered commutative mean groupoid. A simple induction extends this
result to any n. So, it can be deduced that there exists a nonempty set of
functions F such that, for all alternatives x and y,

(i) x % y ⇔ f(x) ≥ f(y), ∀f ∈ F ;

(ii) f(x) =
∑n
i=1 f(

¯
x1, . . . ,

¯
xi−1, xi,

¯
xi+1, . . . ,

¯
xn), ∀f ∈ F ;

(iii) f(
¯
x) = 0 and f(x̄) = 1, ∀f ∈ F .

Uniqueness follows from Proposition 1.
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V. Köbberling and P. P. Wakker. Preference foundations for nonexpected utility:
A generalized and simplified technique. Mathematics of Operations Research,
28(3):395–423, 2003.

D. H. Krantz, R. D. Luce, P. Suppes, and A. Tversky. Foundations of measure-
ment: Vol. 1: Additive and polynomial representations. Academic Press New
York, 1976.

R. D. Luce and J. Tukey. Simultaneous conjoint measurement: A new type of
fundamental measurement. Journal of Mathematical Psychology, 1(1):1 – 27,
1964.

R. D. Luce, D. H. Krantz, P. Suppes, and A. Tversky. Foundations of mea-
surement: Vol. 3: Representation, axiomatization, and invariance. Academic
Press New York, 1979.

M. Mandler. Incomplete preferences and rational intransitivity of choice. Games
and Economic Behavior, 50(2):255–277, 2005.

E. Maskin. A theorem on utilitarianism. The Review of Economic Studies,
pages 93–96, 1978.

P. A. Samuelson. A note on measurement of utility. The Review of Economic
Studies, 4(2):155–161, 1937.

D. Scott. Measurement structures and linear inequalities. Journal of Mathe-
matical Psychology, 1(2):233 – 247, 1964.

K. Vind. Additive utility functions and other special functions in economic
theory. Lecture notes.

K. Vind. Independent preferences. Journal of Mathematical Economics, 20(1):
119–135, 1991.

K. Vind and B. Grodal. Independence, additivity, uncertainty. Studies in Eco-
nomic Theory. Springer, 2003.

P. Wakker. The algebraic versus the topological approach to additive represen-
tations. Journal of Mathematical Psychology, 32(4):421–435, 1988.

P. Wakker. Additive representations on rank-ordered sets : I. the algebraic
approach. Journal of Mathematical Psychology, 35(4):501–531, 1991.

P. Wakker. Additive representations on rank-ordered sets : Ii. the topological
approach. Journal of Mathematical Economics, 22(1):1–26, 1993.

P. Wakker and A. Tversky. An axiomatization of cumulative prospect theory.
Journal of risk and uncertainty, 7(2):147–175, 1993.

17



 

Documents de travail GREDEG parus en 2016
GREDEG Working Papers Released in 2016

2016-01	 Christian Longhi, Marcello M. Mariani & Sylvie Rochhia
		  Sharing and Tourism: The Rise of New Markets in Transport
2016-02	 Nobuyuki Hanaki, Eizo Akiyama & Ryuichiro Ishikawa
		  A Methodological Note on Eliciting Price Forecasts in Asset Market Experiments
2016-03	 Frédéric Marty
		  Les droits et libertés fondamentaux à l’épreuve de l’efficacité économique : une application à la 	
		  politique de la concurrence
2016-04	 Alessandra Colombelli, Jackie Krafft & Marco Vivarelli
		  Entrepreneurship and Innovation: New Entries, Survival, Growth
2016-05	 Nobuyuki Hanaki, Angela Sutan & Marc Willinger
		  The Strategic Environment Effect in Beauty Contest Games
2016-06	 Michael Assous, Muriel Dal Pont Legrand & Harald Hagemann
		  Business Cycles and Growth
2016-07	 Nobuyuki Hanaki, Emily Tanimura & Nicolaas Vriend
		  The Principle of Minimum Differentiation Revisited: Return of the Median Voter
2016-08	 Charles Ayoubi, Michele Pezzoni & Fabiana Visentin
		  At the Origins of Learning: Absorbing Knowledge Flows from Within or Outside the Team?
2016-09	 Dino Borie
		  Error in Measurement Theory
2016-10	 Dino Borie
		  Expected Multi-Utility Representations by “Simplex” with Applications
2016-11	 Dino Borie
		  Additively Separable Preferences Without the Completeness Axiom: An Algebraic Approach


	Introduction
	Partially ordered Commutative Mean Groupoid
	Additively separable preferences
	Intuitive conditions for additive conjoint measurement
	Technical conditions of additive conjoint measurement
	The Main Results

	Discussion

