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Abstract

We analyze the preference aggregation problem without the assumption that individuals and society
have fully determined and observable preferences. More precisely, we endow individuals and society with
sets of possible von Neumann—Morgenstern utility functions over lotteries. We generalize the classical
Pareto and Independence of Irrelevant Alternatives axioms and show they imply a generalization of the
classical neutrality assumption. We then characterize the class of neutral social welfare functions. This
class is considerably broader for indeterminate than for determinate utilities, where it basically reduces to
utilitarianism. We finally characterize several classes of neutral social welfare functions for indeterminate
utilities, including the utilitarian and “multi-utilitarian” classes.
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1. Introduction

A common feature of social choice theory is the assumption that individual have completely
determined preferences or utilities, that are fully identified by the social planner. Such an as-
sumption might, however, seem very demanding. First, individuals may envision more than one
utility function, either because their preferences are incomplete (Aumann [2], Bewley [3], Dubra
etal. [11], Evren and Ok [12]), or because they are uncertain about their tastes (Cerreia-Vioglio
[5], Dekel et al. [10], Koopmans [15], Kreps [16]), or because they are driven by several “selves”
or “rationales” (Ambrus and Rozen [1], Green and Hojman [13], Kalai et al. [14], May [17]).
Second, even if all individuals have single, fully determined utility functions, fully identifying
them may be either infeasible or too costly, so that the social planner may be unable or unwilling
to assign a precise utility function to each individual (C. Manski [6,7]).

This paper proposes a first step towards a social choice theory allowing for situations in which
individuals have only partially determined preferences or utilities. In order to account for such
situations, we endow individuals with sets of utility functions. Such a set represents the possible
utility functions the individual may have, according to the social planner. The particular case
where this set is a singleton then corresponds to the standard setting in which the individual has
a single, fully determined utility function. We shall say that the utility function is determinate in
this case and indeterminate otherwise, to summarize the different situations mentioned above.

We consider risky alternatives and study social welfare functions mapping profiles of individ-
ual von Neumann—Morgenstern (henceforth vINM) utility sets to social vNM utility sets. In this
setting, when utility functions are determinate, classical Pareto and Independence of Irrelevant
Alternatives axioms lead to a very specific and tractable form of the social welfare function:
utilitarianism (Coulhon and Mongin [8]). Specifically, the Pareto and Independence of Irrele-
vant Alternatives axioms together yield a classical neutrality property: the social utility level is a
function of the individual utility levels only. Linearity of the vINM utility function then straight-
forwardly implies linearity of the social utility level in the individual utility levels. Hence, the
social utility function is a linear combination of the individual utility functions.

As it turns out, moving from determinate to indeterminate utilities makes things much more
complex even in this simple setting. First, in general, there is not a single utility level, but a set
(in fact, an interval) of possible utility levels for each alternative, so that the classical neutrality
property cannot be used. Natural generalizations of the Pareto and Independence of Irrelevant
Alternatives axioms nevertheless yield a generalized “interval-neutrality” property: the social
utility interval is a function of the individual utility intervals only. Second, linearity of vNM util-
ity functions does not imply any linearity property for utility intervals. It however yields weaker
convexity properties which, together with other regularity properties, allow us to express the so-
cial utility interval as a union of linear combinations of individual utility intervals. Third, pinning
down the utility intervals for all alternatives is not enough to fully pin down the social utility set.
Despite this, the generalized axioms are powerful enough to yield full-fledged characterization
results.

The remainder of the paper is built as follows. Section 2 describes the setup and the gen-
eralized Pareto and Independence of Irrelevant Alternatives axioms. In Section 3 the interval-
neutrality property is defined and shown to be implied by the Pareto and Independence of
Irrelevant Alternatives axioms, and a characterization of interval-neutral social welfare functions
is provided. This characterization of interval neutrality, although falling short of fully pinning
down the social utility set, is the key technical step towards full-fledged characterization results,
which are obtained in Section 4. In particular, the classes of utilitarian and “multi-utilitarian”
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social welfare functions are characterized, and their degree of ‘“social indeterminacy” is ana-
lyzed. Section 5 provides generalizations of the preceding results to more general alternatives
and domains. Section 6 concludes. Proofs are gathered in Appendix A.

2. Setup

Let X be a non-empty set of social alternatives. We assume that X is a set of probability
measures (lotteries) over a non-empty set Z of social (sure) outcomes and that, furthermore, X is
convex and contains all probability measures on Z with finite support (simple lotteries). Thus
we may for instance take X to be the set of all probability measures on Z with finite, countable,
or (if a topology on Z is given) compact support. We will maintain this assumption on X until
Section 5, in which we will consider more general sets of alternatives. Given two alternatives
x,y € X and anumber X € [0, 1], we let xAy denote the convex combination Ax 4+ (1 —A)y € X.

A utility function u on X associates to each alternative x € X a utility level u(x) € R. A utility
function u on X is a vNM utility function if it is affine, i.e. if u(xAy) = Au(x) + (1 — A)u(y)
forall x,ye X and all L € [0, 1]. Let P C RX denote the set of all vNM utility functions on X.
P is a linear subspace of R¥ and contains all constant functions. Given a real number y € R, we
abuse notation by also letting y denote the corresponding constant function in P.

We consider non-empty sets of utility functions, i.e. non-empty subsets of RX. Our interpre-
tation of such a set is that the utility function may possibly be any member of the set, without
further information being available. The utility function is determinate if the set is a singleton
and indeterminate otherwise. We restrict attention to sets of vNM utility functions. More pre-
cisely, let &2 denote the set of all non-empty, compact, and convex subsets of P, where P is
endowed with the subspace topology and RX with the product topology. Note that & contains in
particular all convex hulls of finite sets of vNM utility functions on X and, hence, all singletons.

A vNM utility set U € & can be seen as representing an underlying preference relation 77
over alternatives in X, in the sense that for all x, y € X,

xXTy < [VueU, u(x)}u(y)]. (1

The special case where U is a singleton then corresponds to standard expected utility preferences
(von Neumann and Morgenstern [19]). When U is not a singleton, on the other hand, the pref-
erence relation 7 is incomplete, i.e. there are alternatives x, y € X such that neither x - y nor
y 72 x (unless all elements of U are positive affine transformations of one another), but satisfies
all the other standard vNM axioms. Shapley and Baucells [23] axiomatize the existence of a
closed and convex subset U of P satisfying (1), whereas Dubra et al. [11], assuming X is the
set of all Borel probability measures on a compact metric space Z, axiomatize the existence of a
closed and convex set U of continuous functions in P satisfying (1).!

Let I be a non-empty and finite set of individuals. Given a non-empty domain 2 C 2!,
a social welfare function F on 2 associates to each profile (U;);c; € Z of individual (VNM)

1 Neither of these two results fully characterize the existence of a utility set U € & satisfying (1). Indeed, the set
U in the former result cannot be taken to be compact in general. However, a sufficient condition for the existence of a
compact U is that all functions in U be bounded (since we can then scale all these functions down to range within a given
bounded interval and then take the closure of the convex hull of these scaled functions), and this sufficient condition will
obtain in particular if either Z is finite or X contains all probability measures on Z with countable support. The set U
in the latter result, on the other hand, can always be taken to be compact (because all utility functions in this set are
necessarily bounded), but the additional continuity property rules out some members of 22, unless Z is finite.
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utility sets a social (vNM) utility set U = F((U;);er) € &. We will maintain the assumption that
2 = P! from now on, and will relax it in Section 3.

The most classical axioms for social welfare functions with determinate utilities are the Pareto
and Independence of Irrelevant Alternatives axioms. Both of them can be generalized to inde-
terminate utilities. The Pareto Indifference (resp. Pareto Weak Preference) axiom requires that if
all individuals are indifferent between alternatives x and y (resp. weakly prefer x to y) then so
does society. To the extent that a utility set U € & can be seen as representing an underlying
preference relation in the sense of (1), it is natural to generalize the Pareto axioms to utility sets
as follows.

Axiom 1 (Pareto Indifference). For all (U;)ic; € ¥ and all x,y € X, if u; (x) = u; (y) for all
u;eU;andalli € I then u(x) =u(y) forallu € F((U;)ier).

Axiom 2 (Pareto Weak Preference). For all (U;)jc; € Z and all x,y € X, if u; (x) > u;(y) for all
u; € Ujand alli € I then u(x) > u(y) forallu € F((U;)ier).

Independence of Irrelevant Alternatives essentially requires the social ranking between al-
ternatives x and y to depend only on the individual rankings between x and y. Again, to the
extent that a utility set U € &2 can be seen as representing an underlying preference relation
in the sense of (1), it is natural to view the ranking between x and y as determined by the set
{(u(x),u(y)): u € U}. Let us introduce the following notation: given a subset ¥ of X and a
utility set U € &2, let Uly denote the restriction of U to Y, i.e. Uly ={uly: u € U}.2 We thus
generalize the Independence of Irrelevant Alternatives axiom to utility sets as follows.

Axiom 3 (Independence of Irrelevant Alternatives). For all (Ui)ieh(Ui/)ieI € 2 and all
x,y € X, if Uilix,y) = U/l(x,y) forall i € I then F((Up)ier)|(x,y) = F((U))ieDix.y}-

For a social welfare function with determinate utilities, Independence of Irrelevant Alterna-
tives implies that the restriction of the social utility function to any finite subset of alternatives
depends only on the restrictions of the individual utility functions to this subset of alternatives
(Blau [4], D’ Aspremont and Gevers [9]). This is simply because any function is fully determined
by its restrictions to all pairs of elements of its domain. This argument does not hold for indeter-
minate utilities: a set of functions on a common domain is generally not fully determined by the
corresponding sets of restrictions to all pairs of elements of the domain, because there is gener-
ally more than one way of “gluing” together these sets of restrictions. Nevertheless, because we
restrict attention to vNM utility functions, it can in fact be shown that Independence of Irrelevant
Alternatives still implies that the restriction of the social utility set to any finite subset of alterna-
tives depends only on the restrictions of the individual utility sets to this subset of alternatives in
our setting (see Lemma 15 in Appendix A).

3. Interval neutrality

In the classical Arrovian framework, neutrality refers to the fact that if alternatives x and y
are ranked by individuals in a given situation (i.e. for a given profile of individual preferences)

2 Given a function fonaset S andasubset T of S, f|r denotes the function on 7' defined by f|7(s) = f(s) for all
seT.
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exactly as alternatives z and w are in another situation, then the social ranking between x and
y in the first situation is the same as the social ranking between z and w in the second one.
In the richer framework of social welfare functions with determinate utilities, neutrality means
that if the individual utility levels of alternatives x and y in a given situation are the same as
the individual utility levels of alternatives z and w in another situation, then the social ranking
between x and y in the first situation is the same as the social ranking between z and w in the
second one (Sen [22]). If profiles of individual utility functions are mapped to social utility func-
tions rather than social preference relations, then neutrality can be simply stated by requiring
that if the individual utility levels of alternative x in a given situation are the same as the indi-
vidual utility levels of alternative y in another situation, then the social utility level of x in the
first situation is the same as the social utility level of y in the second situation (Coulhon and
Mongin [8]).

When the utility function is indeterminate, however, an alternative does not in general have a
single utility level but rather a set (in fact, a non-empty and compact interval) of possible utility
levels. More precisely, given a utility set U € &, let U(x) = U]y} denote the utility interval
of an alternative x € X. We generalize the neutrality property by requiring that if the individual
utility intervals of alternative x in a given situation are the same as the individual utility intervals
of alternative y in another situation, then the social utility interval of x in the first situation is the
same as the social utility interval of y in the second situation.

Definition 1 (Interval-neutrality). A social welfare function F on a domain 2 € 2! is interval-
neutral if for all (Uj)ier, (U))ier € 2 and all x,y € X, if U;(x) = U/(y) for all i € I then
F((Uien(x) = F((U)ien(y).

For determinate utilities, neutrality is equivalent to the conjunction of Independence of Irrele-
vant Alternatives and Pareto Indifference. This equivalence does not hold in our framework, but,
it is still the case that Independence of Irrelevant Alternatives and Pareto Indifference together
imply interval-neutrality.

Lemma 1. If a social welfare function F on 9 = P! satisfies Independence of Irrelevant Alter-
natives and Pareto Indifference then F is interval-neutral.

To show that the converse of Lemma 1 does not hold, let Z = {z1, z2, z3}, let X be the
set of all probability measures on Z, and define the social welfare function F on 2 = 22!
by for all (Uj)ier € Z, F((Uj)ier) = Ziel U; if there exist i € I, u; € U; and 7,7/ € Z
such that u;(z) # u;(z) and F((Uj)ier) ={u € P: Vx € X, u(x) € ) ;.; Ui(x)} otherwise.
Then F((Up)ier)(x) = ;c; Ui(x) for all (Uj)ie; € Z and all x € X, so F is interval-neutral.
Now, let U = conv({0,1}) € & and U’ = conv({0,u’'}) € &, where u’ € P is defined by
u'(z1) =u'(z2) = land u'(z3) = 0. Then F((U)ier)liz,,z,) =[O, 112, so F does not satisfy Pareto
Indifference. Moreover, U'|(z, 25} = Uliz;.zo) and F((U")ier)liz,,zo) = conv({(0, 0), (1, D}) #
F((U)ien)lizy,z2)> s0 F does not satisfy Independence of Irrelevant Alternatives either.

For determinate utilities, neutrality plays a key role by carrying linearity of vNM utility func-
tions into linearity of the social welfare function. For indeterminate utilities this is no longer the
case, because VINM utility intervals do not enjoy the linearity property that vNM utility levels
do. But vNM utility intervals still exhibit some (weaker) structure and, in particular, convexity
properties.
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Fig. 1. Example of set of utility functions.

Lemma 2.

(@) ForallU € Z, x,ye X, and . € [0, 1], U(xAy) CAUX)+ (1 —2)U(y).
(b) ForallU € 2, x,y € X, and A € [0, 1], Amax U (x) + (1 — A)min U (y) € U (xAy).

To illustrate Lemma 2, consider the example represented in Fig. 1. The set of outcomes is
Z = {z1, 2o} and the set X of alternatives is the set of all probability measures on Z. The table
on the left-hand side defines four utility functions uy, us, u3, us € P. These utility functions are
depicted on the right-hand side graph, in which the thick horizontal segment represents X and
the utility level of each alternative x € X is measured along the corresponding vertical axis. The
set U = conv({u1, us, u3}) of utility functions (i.e. all convex combinations of u1, u>, and u3)
fills the shaded area on the graph.? The utility interval U (x) of an alternative x € X corresponds
to the intersection of the corresponding vertical axis with this shaded area.

Lemma 2(a) states that although affinity of vNM utility functions does not extend to utility
intervals, in the sense that one would have U (xAy) = AU (x) + (1 — A)U (y), an inclusion re-
lation nevertheless holds. Equivalently, the function x +— max U (x) is convex and the function
x — minU (x) is concave. Lemma 2(b) states that although the shaded area on the graph is not
convex, it still contains all line segments joining the maximum of a utility interval with the min-
imum of another utility interval, i.e. Amax U (x) + (I — A)min U (y) € U (xAy). This establishes
a relationship between the two functions just defined.

Armed with this lemma, we obtain the following characterization of interval-neutrality.

Theorem 1. Assume Z contains at least two elements. Then a social welfare function F on
9 = 2! is interval-neutral if and only if there exists a non-empty, compact, and convex set
@ C (R{‘_)2 x R such that, for all (U;)ic; € Y and all x € X,

F(Wier)®) = | (ZaiUi(x)—ZﬁiUmx)w). 2)

(o, B,y)e® “iel iel

Moreover, @ can be taken such that (2) holds for some non-empty, compact, and convex set
@' C (Ri)2 x Rifandonlyif ® C®' C{(a—n,B—n,y): (@, B,y) € P, n eRﬂ_}.

3 Given a set S, conv(S) denotes the convex hull of S.
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Thus a social welfare function F is interval-neutral if and only if the social utility interval
is the union of a set of affine transformations of all individual utility intervals, with individual
i’s utility interval entering twice in each affine transformation, once with a non-negative coeffi-
cient ; and once with a non-positive coefficient — ;. Moreover, the set @ of weight-constant
vectors (o, 8, y) is “almost” unique in the sense that, first, there exists a unique @ that is minimal
with respect to set inclusion and, second, another set @’ satisfies (2) if and only if it consists in
the minimal @ to which are added weight-constant vectors that are always irrelevant to the social
utility interval. Indeed, it is easily checked that, for all utility interval U; (x), if o; > o; — 1; 20
and B; > B; — n; = 0 then (a; — n)U; (x) — (Bi — n) Ui (x) S a; Ui (x) — BiU; (x).

It is interesting to compare the characterization (2) of interval-neutrality we obtain for in-
determinate utilities with a set-valued version of the characterization of neutrality obtained by
Coulhon and Mongin [8] for determinate utilities, namely:

F(WUier) =) _0:Ui + v, 3)

iel

for some # € R/ and y € R. There are three dimensions along which (2) is more general than (3):

(i) In (2) the social utility interval is made of several affine combinations of all individual utility
intervals, rather than a single one as in (3).

(i1) In (2) each individual i’s utility interval enters twice in each affine transformation rather
than once (so (3) corresponds to the particular case where either o; = 0 or 8; = 0). To
illustrate this point, let I = {1, 2} and consider the two social welfare functions F;(U;, U>) =
Uy + U, and F»(Uy, Us) =2(U; 4+ Us) — (Uy + Uy), which obviously satisfy (2). Fj uses
only one weight per individual whereas F» uses two. These two functions agree if both U (x)
and Us(x) are singletons, but otherwise Fj yields a smaller utility interval than F,. For
instance, F1([0,1],[0,1]) =[0,2] C [-2,4] = F>([0, 1], [0, 1]). More generally, for any
social welfare function F satisfying (2), we have

F((Upier)(x) = U {Z(Oliui(x) — Bivi(x)) +y:up,vi €U, i € 1}

(a,B,y)e® “iel

2> U {Z(“i_ﬂi)ui(x)"‘y:uieui,iel}

(a.B,y)e® " iel

= U (Z(ai—ﬁi)ui(xwy),

(a,B,y)e® “iel

where, in general, equality holds if and only if U; (x) is a singleton for all i € 1.

(iii) Whereas (3) fully pins down the social set of utility functions, (2) only pins down all social
utility intervals. To illustrate why a utility set is not fully pinned down by all its utility
intervals in general, let us go back to the example depicted in Fig. 1, and note that the set
U’ =conv({uy, ua, us, us}) of utility functions fills the same shaded area on the graph as U
does, so that we have U’(x) = U (x) for all x € X, although we clearly have U’ # U since
uq ¢ U. This is because U and U’ only differ in terms of “utility correlations”: in both sets
of utility functions it is possible that the utility level of z; be equal to 4 and it is also possible
that the utility level of z, be equal to 1, but in U’ these two possibilities may arise from the
same utility function whereas in U they cannot.
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Finally, let us briefly sketch the proof of the “only if” part of Theorem 1 (the “if” part is
straightforward). First note that, from interval-neutrality, we know that F ((U;);er)(x) is a func-
tion of (U;j(x))ies. Equivalently, both max F ((U;)iey)(x) and min F ((U;);c;)(x) are functions
of (max U; (x), min U; (x));c;. Now, these two functions are not necessarily affine but Lemma 2
does impose some structure on them. Most importantly, max F ((U;);cs)(x) is convex, non-
decreasing in each max U; (x), and non-increasing in each min U; (x), whereas min F ((U;);er)(x)
is concave, non-decreasing in each min U; (x), and non-increasing in each max U; (x). These two
functions are also Lipschitzian and (up to a change of variable) share the same recession function.
These properties enable us to construct, using standard results on conjugate convex functions, a
common, compact set @ C (]Rfr)2 x R such that

max F((U,-)iel)(x) = max (Zai max U; (x) — Z'Bi min U; (x) + y),
iel

,B,y)e® :
(a,8,7)€ el

min F((Uy)ies)(x) = min <ZaiminU,-(x)—ZﬂimaXUi(x)~|—y>,
iel

B.y)ed
(o, 8,7) =y

which is equivalent to (2).
4. Utilitarianism

As we have seen, Theorem 1 falls short of fully pinning down the social utility set (and hence,
social preferences) because, roughly speaking, utility intervals do not keep track of “utility corre-
lations” between alternatives. Unlike interval-neutrality, Independence of Irrelevant Alternatives
and Pareto Indifference both impose some structure on these correlations. This structure turns
out to be sufficient to obtain a full-fledged characterization of social welfare functions satisfying
these two axioms.

Theorem 2. Assume Z contains at least three elements. Then a social welfare function F on
9 = P! satisfies Independence of Irrelevant Alternatives and Pareto Indifference if and only if
there exists a non-empty, compact, and convex set ® C (]Ri)2 X R such that, for all (U;);cs € D,

F(Wnier)= | (Za,-ui—Zﬂfin). )

(a.B.y)e® “iel iel

Moreover, @ can be taken such that (2) holds for some non-empty, compact, and convex set
@' c RY)? xRifandonlyif ® @' C{(@—n,B—n.¥): (@, B, y) €@, neRL}.

Unlike the characterization (2) of interval-neutral social welfare functions, (4) fully pins down
the social utility set and not only the utility intervals. Compared with the characterization (3)
obtained by Coulhon and Mongin [8] for determinate utilities, (4) remains more general in the
dimensions (i) and (ii) described above.

Regarding dimension (i), let us recall that in (3) where each individual is assigned one (pos-
itive, negative, or null) weight, strengthening Pareto Indifference to Pareto Weak Preference
ensures that all weights are non-negative, thereby making the social welfare function utilitar-
ian.* Similarly, in (4) where each individual is assigned one non-negative and one non-positive

4 We call utilitarian any social welfare function in which social utility is a non-negative affine combination of individual
utilities, even if individuals do not have equal weights.



E. Danan et al. / Journal of Economic Theory 148 (2013) 663-688 671

weight, Pareto Weak Preference ensures that all non-positive weights are equal to zero, so we
obtain the following characterization.

Corollary 1. Assume Z contains at least three elements. A social welfare function F on 9 = 2!
satisfies Independence of Irrelevant Alternatives and Pareto Weak Preference if and only if there
exists a non-empty, compact, and convex set §2 C Rj_ x R such that, for all (U;)ic; € D,

F(Wie) = | (Z@U +y> 5)

O,y)e2 ~iel

Moreover, 2 is unique.

Such social welfare functions may be called multi-utilitarian, as they are unions of utilitarian
rules. Each individual is thus assigned a set of weights rather than a single one (note that this
makes the set of weight-constant vectors fully unique). Utilitarian social welfare functions then
correspond to the particular case in which the set of weight-constant vectors is a singleton. To
characterize them we introduce the following axiom.

Axiom 4 (Determinacy Preservation). For all ({u;})ie; € &, there exists u € P such that

F(({uiDier) = {u}.

Determinacy Preservation simply requires social utility to be determinate whenever individual
utilities are. We obtain the following characterization of utilitarianism for utility sets.

Corollary 2. Assume Z contains at least three elements. A social welfare function F on 9 = 2!
satisfies Independence of Irrelevant Alternatives, Pareto Weak Preference, and Determinacy
Preservation if and only if there exist a vector 6 € Ri and a number y € R such that, for all
(Uiier € 2,

F(WUnier) =) _6:Ui +v. ©6)

iel

Moreover, 0 and y are unique.

Note that social welfare functions satisfying (4) (and, hence, those satisfying (5) or (6)) enjoy
the following properties:

(i) Forall (Uj)ier, (U))ier € 2, if there exist a strictly positive real number a and a collection
(b;)ier of real numbers such that Ul.’ =alU; + b; for all i € I then there exists a real num-
ber b such that F ((Ui/ iei) = aF((Uy)ier) + b. This invariance property, called “cardinal
measurability, unit-comparability”, is already known to be satisfied by utilitarian rules in
the particular case of determinate utilities (D’ Aspremont and Gevers [9]).

(ii) For all (Uy)ier € 2, it F((U;)icr) is a singleton then, for all i € I, either U; is a sin-
gleton or o; = B; = 0 for all («, 8,y) € @. An individual i € I for which o¢; = 8; =0
for all (o, B,y) € @ is completely “irrelevant” to society, in the sense that for all
Ujjer, U jer € 2, F((Uj)jer) = F((U}) jer) whenever Uj = U; for all j € I\ {i}.
Thus, if all individuals are “relevant” then social utility can only be determinate if all indi-
vidual utilities are themselves determinate: society cannot “resolve” individual indetermi-
nacy. For example, one may find it desirable for society to select two profiles (#;)ics, (Vi)ies
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u(22)
4
3
‘71,1 Uy U3 Uy 2
z|1 2 4 4
|3 1 2 1 1

u(z1)

Fig. 2. Example of set of utility functions (continued).

of individual utility functions out of each profile (U;);<; of individual utility sets and use
some affine transformation Zi c7 %ij — Biv; + y of the selected individual utility func-
tions as the (determinate) social utility function, but this is incompatible with the axioms of
Theorem 2 (and, in fact, with interval-neutrality).

(iii) For all (Ui)iEIa (Ui/)iel € @, if U,' - Ui/ for all i € I then F((U,‘),‘EI) - F((Ui/)iel)~ Thus,
more indeterminacy at the individual level translates to more indeterminacy at the social
level.

@iv) F1((Up)ier) € F2((Up)ier) for all (U;)icy € Z if and only if @ C @;. Thus F] is “socially
more determinate” than F> if and only if F) has a smaller set of weight-constant vectors
than F,. Hence, in particular, utilitarian social welfare functions are the socially most de-
terminate social welfare functions satisfying Independence of Irrelevant Alternatives and
Pareto Weak Preference.

Finally, let us briefly sketch the proof of the “only if” part of Theorem 2 (the proof of the
“if” part is straightforward). Beforehand, it is useful to understand in more detail why a set of
utility functions is only partially pinned down by all utility intervals. To this end, let us go back
to the example that we considered in Fig. 1 in Section 3. The definition of the four utility func-
tions u1, uo, u3, us € P on the set Z = {z1, zo} is recalled in the left-hand side table of Fig. 2.
The right-hand side graph depicts these utility functions but this time in RZ rather than R
(this is possible, of course, since a vVNM utility function u € P is fully determined by the vector
(u(z1), u(z2)) € R%). The set U = conv({uy, uz, u3}) of utility functions now corresponds to the
shaded triangle ujuou3. The utility interval U (x) of alternative x € X (the set X of alternatives
is represented by the thick segment on the graph) can now be visualized as follows: max U (x)
corresponds to the hyperplane supporting U in the (normal) direction x whereas min U (x) cor-
responds to the hyperplane supporting U in the direction —x.

Being essentially a compact and convex subset of R?, a set of utility functions is fully
determined by its supporting hyperplanes in all directions of RZ. The utility intervals of all
alternatives, however, only determine these supporting hyperplanes in the non-negative and non-
positive directions and, hence, do not fully pin down the set of utility functions. Thus, the set
U’ = conv({uy, uz, us, uq}) of utility functions (corresponding to the quadrilateral ujuousuyg),
although strictly larger than U, only differs from U in directions with both positive and negative
components and, hence, yields the same utility intervals as U for all alternatives.
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Now for the proof sketch, first note that by Theorem 1, we know there exists a non-empty,
compact, and convex set @ C (R )2 x R such that (2) holds. In order to strengthen (2) to (4),
it is sufficient to show that two social welfare functions F and F’ on 2 = 2! satisfying In-
dependence of Irrelevant Alternatives and Pareto Indifference that always yield the same social
utility interval must always yield the same social utility set. Given our topological assumptions
and since we restrict attention to vNM utilities, it turns out to be sufficient to show that F and F’
must always yield the same restriction of the social utility set to any pair of alternatives.

So suppose there is a profile (U;)ic; € 2 such that F((U)icr)(x) = F'(Up)ier(x) for
all x € X but F((Uj)ieNliz).z0) # F'(Uiierliz,,zo) for two outcomes zj,z2 € Z. As we
just explained, F((Ui)ier)l(z;.z;3 and F'(Uj)ierliz;.z,; must then differ in some direction
of R1-22} with both positive and negative components. For instance, F((U;)ier)liz;,z,) and
F'(Ui)ierliz,,z,)» may be the sets U and U’ of the previous example, which differ in the di-
rection (2, —1) (among others), as 2u4(z1) :u4(z2) > 2u(z1) — u(zp) for all u € U. Take then
an outcome z3 € Z \ {z1, z2} and a profile (U;)i¢s € 2 that agrees with (U;);er on {z1, 22} and
such that i; (z3) = 2u;(z1) — 1 (22) for all i; € U, and all i € I. By Independence of Irrelevant
Alternatives, we must then have F((U JieDliz1,2) =U and F’ (U )ielliz).zo} = U’ and, by Pareto
Indifference, we must also have u(z3)~— 20i(z1) — u(zp) for all it € F(~(U Yien) U F'(Upier).
Hence the above inequality yields F((U;);er)(z3) =[3,6] and 7 € F'((U;)icr)(z3), a contradic-
tion.

5. General alternatives and domains

Up to now we have maintained two assumptions in order to simplify the exposition. First,
the set of alternatives is a convex set of probability measures over some set Z of outcomes
containing all probability measures on Z with finite support. Second, the domain of the social
welfare function is the set of all profiles of (vNM) utility sets on X. Our results, however, also
hold for other alternatives and domains. In this section we state general properties of the set of
alternatives and the domain of the social welfare functions that are sufficient for our results and
we discuss some particular settings in which these properties are satisfied.

First, we assume X is a mixture space, i.e. any set endowed with a mixing operation [0, 1] x
XxX— X, (A, x,y)— xAy,such that forall x,y e X and all A, u € [0, 1], x1y =x, xAy =
y(1 —A)x, and (xAy)uy = x(Aun)y. Note that all definitions and axioms introduced so far have
been stated with this general notation and, hence, apply to any mixture space.

Any convex set of probability measures over some set Z of outcomes is a mixture space,
whether it contains all probability measures with finite support or not. Thus, besides all instances
mentioned in Section 2, convex sets of probability measures with continuous or differentiable
density are also mixture spaces. A somewhat different example, that has received recent attention
in the literature, is the set of all compact and convex subsets of any of the above instances of
mixture spaces, interpreted as menus (opportunity sets).

More generally, whenever X is a convex subset of some linear space, defining the mixing
operation xAy = Ax + (1 — X)y by means of the vector addition and scalar multiplication opera-
tions turns it into a mixture space. Such a mixture space, in addition, has the particular property
that any pair of {x, y} € X of distinct alternatives is separated, i.e. for all r, s € R there exists
u € P such that u(x) =r # u(y) = s. In fact, Mongin [18] shows that all pairs of distinct al-
ternatives in X are separated if and only if there exists a mixture preserving bijection from X
into a convex subset of some linear space (and that, moreover, the affine dimension of this subset
is unique), and provides examples of mixture spaces in which no, or some but not all, pairs of
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distinct alternatives are separated. Let us say, more generally, that a set ¥ C X is separated if, for
all v € RY, there exists u € P such that u|y = v.”

Second, we introduce the following richness conditions on the domain of the social welfare
function:

Definition 2. A domain 2 C 2! is:

e Indifference-richif, forall x, y € X and all (U;);c; € & suchthat U;(x) = U;(y) foralli € I,
there exist z € X and (U))ier, (U])ier € Z such that U/|x ;) = U/ |y, ={(yv.¥): v €
Ui(x)=U;i(y)} foralli e 1.

e Polygon-rich if, for all non-empty and finite (V;);e; C (Rz)l, there exist x,y € X, x # y,
and (U;);e; € Z such that U;|(x,,y =conv(V;) foralli € 1.

o Calibration-rich if, for all x, y € X, all (U;);c; € & and all A € (0, 1), there exist z € X and
(U))ier € Z such that, forall i € I, U'|(x,yy = Ul(x,y} and u} (x) = u;(yrz) for all u} € U].

In words, & is indifference-rich if, starting from any profile in & in which each individual has
the same utility intervals for two alternatives x and y, we can always find a third alternative z as
well as a second and a third profile in & in which each individual has the same utility interval
for z as for x or y in the first profile and, furthermore, is indifferent between x and z in the
second profile as well as between y and z in the third profile. & is polygon-rich if every profile
of (convex hulls of) finite sets of pairs of utility levels (polygon) corresponds to the restriction of
some profile in Z to some pair of distinct alternatives. Finally, & is calibration-rich if, starting
from any two alternatives x and y, any profile in &, and any coefficient A strictly between 0 and 1,
we can always find a third alternative z and a second profile in & having the same restriction to
the pair {x, y} as the first profile and in which each individual is indifferent between x and yAz
(by an appropriate calibration of the utility level of z).

Note that polygon-richness requires X to contain a separated pair of alternatives, and
calibration-richness requires X to contain a separated triple of alternatives. If X is a non-empty
and convex subset of some linear space (i.e. if all pairs of distinct alternatives in X are sepa-
rated), then the full domain 2 is always indifference-rich, is polygon-rich whenever X contains
a separated pair of alternatives (i.e. is of affine dimension at least one), and is calibration-rich
whenever X contains a separated triple of alternatives (i.e. is of affine dimension at least two).

Technically, indifference-regularity is necessary for Independence of Irrelevant Alternatives
and Pareto Indifference to imply interval-neutrality (Lemma 1). Polygon-richness ensures that
any profile of real intervals corresponds to the utility intervals of some alternative in some profile
in the domain, and also allows the construction of some particular profiles in the proof of The-
orem 1. Calibration-richness is needed for the last step in the proof sketch of Theorem (4). Our
results thus generalize as follows.

Proposition 1. Lemma 1 holds for any non-empty mixture space and any indifference-rich do-
main. Lemma 2 holds for any non-empty mixture space. Theorem 1 holds for mixture space
containing a separated pair of alternatives and any polygon-rich domain. Theorem 2, Corol-
lary 1, and Corollary 2 hold for any mixture space containing a separated triple of alternatives
and any indifference-rich, polygon-rich, and calibration-rich domain.

5 More precisely, Mongin [18] defines a pair {x, y} to be separated if there exists u € P such that u(x) # u(y). Our
definition is equivalent to his for pairs but is more demanding for larger sets.
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6. Conclusion

This paper constitutes a first step towards extending social choice theory to situations in which
individuals may have only partially determined preferences or utilities. Specifically, we adopt a
standard multi-profile setting in which individuals are endowed with vNM utility functions and
introduce indeterminacy by replacing vNM utility functions by sets of vNM utility functions,
such a set representing the possible utility functions the individual may have, according to the
social planner. Whereas it is known that for determinate utilities, basic axioms preclude all but
utilitarian aggregation rules, it turns out that the class of rules satisfying natural generalizations of
these axioms is much richer for indeterminate utilities. This class, and several subclasses (includ-
ing the utilitarian class) can be characterized, although moving from determinate to indeterminate
utilities raises several technical and conceptual issues.

One implication of our results is that in these settings, basic axioms entail some degree of
social indeterminacy: as soon as one individual has indeterminate utility, so must have society. In
other words, there is no possibility for the social planner to “resolve” individual indeterminacies,
as could seem desirable. One possible way out of this impossibility could be to relax the vNM as-
sumption on social preferences (allowing for a max—min criterion, for instance). More generally,
it seems worthwhile investigating whether similar results obtain when introducing indeterminacy
in other social choice settings.

Appendix A. Proofs
We directly state the proofs in the general setting of Section 5.

Proof of Lemma 1. Assume X is a non-empty mixture space, & is an indifference-rich do-
main, and F satisfies Independence of Irrelevant Alternatives and Pareto Indifference. Let
Uiier, (Ui/)ig € Y and x, y € X such that U; (x) = Ui/(y) foralli € I. Since ¥ is indifference-
rich, there exist z € X and (U))icr, (U)ier € Z such that U/|(x ;y = U/'|{y.) ={(y,¥): v €
Ui(x) = Ui(y)} for all i € I. Hence F((U)icr)(x) = F'(Upien)(x) = F'(U)ien)(2) =
F"((Upier) (@) = F"((U;)ier)(y), where the first and third inequalities follow from Indepen-
dence of Irrelevant Alternatives and the second and fourth ones from Pareto Indifference. O

Proof of Lemma 2. Assume X is a non-empty mixture space.
(a)LetU € Z,x,y € X, and A € [0, 1]. Then by definition,

Uxiy) = {u(x)»y): ue U}
={u@)+ A - Nuy): ueU}
- {)Lu(x) + A =MNv(y): u,ve U}
=AUx)+ {1 —-0NU®).

(b) Let U € &, x,y € X, and A € [0, 1]. Then by definition, there exist u,u’ € U such
that u(x) = maxU(x) and u’(y) = minU(y). Suppose AmaxU(x) + (1 — A)minU(y) >
max U (xAy). Then AmaxU (x) + (1 — A)minU(y) > u(xAy) = Au(x) + (1 — A)u(y). Hence,
since u(x) = max U (x), it must be that u(y) < min U (y), a contradiction since u € U. Similarly,
suppose Amax U (x) + (1 —A)min U (y) < minU (xAy). Then Amax U (x) + (1 —A) min U (y) <
u'(xAy) = au'(x) + (1 — A)u'(y). Hence, since u'(y) = minU (y), it must be that u'(x) >
max U (x), a contradiction since u’ e U. O
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Proof of Theorem 1. Assume X is a mixture space containing a separated pair of alternatives
and Z is an indifference-rich and polygon-rich domain. Clearly, if there exists a non-empty,
compact, and convex set @ C (Ri)z x R such that (2) holds then F is interval-neutral. Con-
versely, assume F is interval-neutral. Note that for a given non-empty, compact, and convex set
@ C (]R{‘_)2 x R, (2) holds if and only if, for all (U;);c; € Z and all x € X,

max F((Ui)iel)(x) = max (Zai max U; (x) — Z'Bi min U; (x) + y),
iel

(a,B,y)e®

iel
min F(Unier) () = min (ZI o; min U; (x) — ;ﬂi max U; (x) + y>. (7)

Let " denote the set of all non-empty and compact real intervals. Since Z is polygon-regular,
for all (K;)ies € #, there exist x € X and (U;)jc; € 2 such that U;(x) = K; for all i € I.
Hence {(U; (x))ier: (Udier € 2, x € X} =% so, by interval-neutrality, there exists a unique
function G : # ! — # such that, for all (U;)jc; € Z and all x € X,

F((Udier) @) =G((Ui(0),¢,)-

Let T = {(r,s) € (R))2: Vi € I, ri +s; > 0}, and define the functions G, G : (R)2 - RU
{—00, 400} by, for all (r, 5) € (R!)?,

G(r.s) = | M G(([=si riDien) if(r,s) €T,

’ +00 otherwise,
Gr.s) = { —min G(([~ri, siDier) if (r,s) €T,
= +00 otherwise.

Clearly, do_m(a) = dom(G) = T.° Moreover, G(r, s) > —oo and G(r, s) > —oo for all (r, s) €
(R! )2, so G and G are proper. Also note that, for all (r,s) € T,

G(r,s)+ G(s,r) =max G(([—si, ril),.,;) —min G (([—si. 7i1),,) = 0.
Finally, for all (U;);e; € Z and all x € X, we have

max F((Up)ier)(x) = max G ((Ui (x)),,) = G((max U (x), - min U; (x)), _, ).

min F((Up)ier)(x) =min G((U; (x)), ;) = —G((—min U; (x), max U; (x)), )

so for a given non-empty, compact, and convex set @ C (Rfr)2 x R, (7) holds if and only if, for
all (r,s) eT,

G(r,s)= max (ar+ Bs+v), G(r,s)= max (ar—+Bs—y). )
(a,B,y)e® (a.B,y)ed

Lemma 3. G and G are convex.

Proof. We only state the proof for G, the argument for G is similar. Let (r,s), (+',s") € T.
Since & is polygon-rich, there exist x,y € X, x # y, and (U;)ie; € Z such that Uj|x,y) =
conv({w;, w}) forall i € I, where w;, w} € R} are defined by

w; (x) = —si, wi(x) =ri,

wi(y)=-s;,  wi(y)=r].

6 Given a function f,dom(f) denotes the effective domain of f.
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Note that for all i € I and all A € [0, 1], we have U; (xAy) = [—As; — (1 — A)s!, Ar; + (1 — A)r]].
Hence, for all A € [0, 1],
G(A(r, s)+ (1 — )L)(r/, s’)) = E(Ar + (A= As+ (1 — )L)S/)
=max G(([—Asi — (1 = A)s], Arj + (1 — )L)ri/])iel)
= max G ((U; (X)‘y))iel)
=max F((U)ier) (xAy)
<Amax F((Upier)(x) + (1 = A) max F((Upier) ()
= )LmaxG((U,-(x))ie]) + (1 — A) max G((U'(y))l.el)
= Amax G (([—si, ri])ie]) + (1= »max G(([~ Sl’rl])iel)
=1G(r,s) + (1 =MG(r,s"),

where the inequality follows from Lemma 2(a). O
Lemma 4. G and G are non-decreasing.

Proof. We only state the proof for G, the argument for G is similar. It is sufficient to prove that
foralli € I, G is non-decreasing in (r;, s;). So fix some i € I and let (r, s), (', s’) € T such that
(r},s]) > (ri,s;) and (r}, s}) = (rj, s;) forall j € I\ {i}. We proceed in two steps. First, we prove
that E(r/ ) > 5(;’, s) whenever r; 4+ s; > 0. To this end, we assume without loss of generality
that r/ 4 s/ < 2(r; +5;). Since 7 is polygon rich, there exist x, y € X, x 75 v, and (U; )161 €9
such that Uj|(x,yy = conv({w;, w ,w w”’}) for all j € I, where w;, w ,w, w”’ e R™Y) are

i’ i’
defined by
wj(x)z—s}, w}(x):s} —2sj, w}’(x):r}, w}”(x):er —r.;.,
w;(y) = s} —2sj, w;.(y) = —s}, w;./(y) =2r; — r}, w;,’/(y) = r}.

Note that for all j € I, we have U;(x) =U;(y) = [—s}, rl;.] and Uj(x%y) =[—sj,r;]. Hence,

G(r,s) =max G(([~s, rj])je[)

:maxG((Uj (%y))jez)

1

:maxF((Uj)j61)<x§y>

1 1
< EmaXF((Uj)/EI)(x) + zmaXF((U/)/EI)(J’)

1 1

EmaxG((U/(x))lel) + EmaxG((Uj(y))jel)

1 / / 1 /
— L G(([ =5} o) + 2 max (=5},
=E(r’,s/),

where the inequality follows from Lemma 2(a).
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_ Second, we prove that G(r',s’) > G(r,s) whenever r; +s; = 0. To this end, suppose
G(r',s") < G(r,s). Clearly, it must then be that r/ + s/ > 0. Since Z is polygon-rich, there
existx,y € X, x #y,and (U;) je; € Z such that Uj|(,y} = conv({w;, w}}) for all j € I, where

wj, w} e R™Y) are defined by
wi(x)==sj,  wix)=rj,
wj(y)=—S}, wj(y)er~

Note that forall j € I and all A € [0, 1], we have U (xAy) = [—As; — (1 —)»)s;., Arj+(1 —)»)r;.].
Hence, ' '

maXF((Uj)jel)(x)ZmaXG((Uj(x))jel)
=maxG(([—Sj»rj])jez)
(r,s)
(' s)
=max G(([~s}.77]);¢;)
((U](y))]el)
=max F((Uj)jer)(y).

so there exists A € (0,1) such that Amax F((Uj)je)(x) + (1 — A)min F((Up)ier)(y) >
max F'((Uj) jer)(y). Moreover,

max F((U;)jer)(xiy) = max G((U; (xky))je[)
=max G(([—As; — (1 — M)sharj 4+ (1 — )»)r;-])jel)
=G(Ar, )+ 1 —1)(r.5))
<G(r',s")
=maxF((Uj)je1)(y),

where the inequality follows from the first step. It follows that Amax F((Uj) er)(x) +
(I —=A)min F((Uj) jer)(y) > max F((Uj) jer)(xAy), a contradiction by Lemma 2(b). O

QI QI

=max G

Lemma 5. G and G are continuous.

Proof. We only state the proof for G, the argument for G is similar. By Lemma 3, G is upper
semi-continuous since 7" is a polyhedral cone (Rockafellar [20, Theorem 10.2, Theorem 20.5]),
so it is sufficient to prove that G is lower semi-continuous, i.e. that c1G = G.” By definition,
clG < G. Conversely, let (r, s) € (RNY2.If (r,s) ¢ T then c1 G (r, s) = G(r, s) = 400 since T is
closed. If (r, s) € T thenlet (', s") € (R!)? such that / > r; and s] > s; foralli € I. Then (', s")
belongs to the relative interior of 7' and, hence, c1 G (r, s) = limy—o, G((1 —A)(r, s) + A(r',5"))
(Rockafellar [20, Theorem 7.5]). By Lemma 4, we have G(r,s) < G((1 — A)(r,s) + A(r, s'))
for all A € [0, 1] and, hence, E(r, s) < cla(r, s). O

Lemma 6. For all (r,s) € T and all u > 1, G(,u(r )+ G(u(r,s)) < /L(G(r s)+ G(r,s)).

7 Given a function f,cl f denotes the closure of f.
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Proof. Let (r,s) € T and p > 1. Since Z is polygon-rich, there exist x,y € X, x # y, and
(Uiier € 2 such that U;|(y,yy = conv({w;, w}}) for all i € I, where w;, w; € R} are defined
by

w; (x) = —us;, wl{(x) = uri,

w; (y) = wusi, wi(y) = —puri.
Note that for all i € I, we have U;(x) = [—us;i, uril, Ui(y) = [—uri, usil, U,'(x%y) = {0},
Ul(x%(X%y)) = [_Si, ri], and U,(y%(x%y)) = [—ri’ si]. Hence,

nw+1— n—1 n+1
TG(M(r, 5)) — Tg(u(r, 5)) = Tmax F((Upier)(x)

-1
T MZ—;L min F((Up)ier)(y)

<max F((Uier) (x el y)

2p
—maxF((U-)- ) xl xl
= iliel I 2y
=G(r,s),
where the inequality follows from Lemma 2(b). Similarly,
nw—1— w+1 n—1
WG(M(K s)) - TQ(M(V, S)) = Tmax F((Ui)iel)(x)

+1
+ lg—ummF((Ui)iel)()’)

> min F((Uj)ier) (X MZ

y
m
=nin #((Wner) (- (3

=—G(r.9),

where the inequality follows again from Lemma 2(b). Hence,

_ +1— —1 1
G(r.s)+G(r.s) > MZ—MG(M(r, $) — "Z—Mg(u(n $) - "2—MG(W, )

n+1
+ TQ(M(V,S))
1 —
= ;(G(M(rvs))"i_g(ﬂ(rvs)))’
30 G(1u(r,5)) + G (u(r,s)) < w(G(r,s) + G(r,s)). O

Let GO, GOT : (RT)? — R U {—o0, 400} denote the recession functions of G and G, re-
spectively, i.e. (Rockafellar [20, Theorem 8.5]) for all (r, s) € (RY)2,

— 6 : ’
Got ()= tim SHECD o Gor = g W)
n—>—+00 " =400 "
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Got and GO™ are positively homogeneous, proper convex functions by definition, and are closed
since G and G are closed. Also note that GO and GOt are non-decreasing by Lemma 4.

Lemma 7. dom(G01) = T and GOt = GO™.

Proof. Let (r,s) € (RD)2. If (r,5) ¢ T then, clearly, GOT (r, s) = GOT(r, s) = +00. Hence it

Gu(r.s) G(u(r,s))
W I

is sufficient to show that if (r,s) € T then lim,_ 1o =lim,- 40 < +o00.

So let (r,s) € T. Since E(MS’S)) and ) are non-decreasing functions of ;¢ (Rockafellar
[20, Theorem 23.1]), and since the sum of these two functions is bounded above by Lemma 6,
G(u(r.s) G(u(r,s))
n ©
defining x, y, U;, w;, and w/ as in the proof of Lemma 6 yields

we have lim,_, { < 400 and lim,_, ; < +00. Moreover, for all u > 1,

1 1
=G(u(r,s)) ——G( (r,s)) = axF(<U Jier) () + = mmF((U dier)(y)

. 1 1
€ [mln F((Upier) (x Ey), max F((U)ier) (x 5)’)}

=[-G(0,0),G(0,0)],

by Lemma 2(b), so ——G(O 0) < ﬁa(ﬂ(r,s)) - ﬁQ(u(r,s)) < %5(0, 0) and, hence,
1My, 400 G(M;(Lr’S)) =1lim, 0o Q(Mlir,s))' 0

Lemma 8. G, G, GO, and GO are Lipschitzian.

Proof. We only state the proof for G and GOV, the argument for G and GO* is similar. First,
for all (r,s) € (R)2, let T(r,s) = ((—min{—r;, s;}, max{—r;, si})ics). Note that T(r,s) € T
for all (r,s) € (R!)2 and T(r,s) = (r,s) for all (r,s) € T. Define the function g: (RH2 >
R U {—00, 400} by, for all (r,s) € (R)?, g(r,s) = G(T(r,s)). Clearly, dom(g) = (R’)? and,
forall (r,s) € T, g(r, s) = G(r, s). Moreover, g is convex since, for all (r, s), (', s') € (R’)? and
all A € [0, 1],

2+ (1 =0(r,5))
-G ((—min{x<—ri> + (=2 (=ri). i + (1= “Sf'}’) )

max{k(—ri) +(1— )»)(—I‘,-/), Asi + (1 — )‘)Si/}
Amax{ r,,s,}—i—(]—)»)max{ ri,si} iel
(A —min{—ri, 51}, max{—ry, 5;)), )
+ (1= 2)(=min{—r], s/}, max{—r{, 5}),,

1’71
<AG — min{—r;, s;}, max{— r,,s,})iel)
+ (=06 ((=min{—r], s;}, max{—rf,s{}),,)

=Ag(r,5)+ (1= 0g(r',s"),
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where the first inequality follows from Lemma 4 and the second one from Lemma 3. Now,
suppose G is not Lipschitzian. Then g is not Lipschitzian either. Hence, since g is finite and con-
vex, there must exist (r, s) € (R?)? such that g0 (r, s) = +o0 (Rockafellar [20, Theorem 10.5]),
i.e. GOT(T(r,s)) = 400, a contradiction by Lemma 7. Finally, note that for all (r,s) € (R7)?,
20T (r,s) = GO (T (r,5)) < +00 by Lemma 7. Hence g07 is Lipschitzian since it is its own
recession function (Rockafellar [20, Theorem 10.5]), so GO7 is Lipschitzian. O

Lemma 9. Forall (r, s), (', s') € RD2, if GO™ ' ((r, 5), (', s")) = =GO ((r, 5), — (', ")) then®
GO ' (r, ), (', s")) = lim G (u(r.s), (.5)
n——+00
= METoo_G (/L(r, s), —(r .S ))
= ;J,EI—EOOQ (/,L(}’,S), (r , S ))

= lim —Q/([,(,(I’,S),_(r,,s/))-

n—>+00

Proof. We only state the proof for G, the argument for G is similar, given Lemma 7. Let
(r,s), (', s e (RI )2. If (r,s) ¢ T then the lemma is trivially true (all directional derivatives
are equal to +00), so assume (r, s) € T. Then, by definition of EOJH, for all ¢ > 0, there exists
8o > 0 such that

=4 I N o0t
GOt ((r,s) + 80, s')) — GOT(r,s) <60+/((r,s),(r/,s/))+8

3o
and, hence,
G(u(r, So(r',s)) — G (u(r, _
lim (u(r,s) + udo(r’, s')) (u(r, 5)) < G0+/((r7s)’ (r.s") +e.
n—+00 udo

Hence, for all ¢ > 0, there exist 8o > 0 and o > 1 such that, for all & > uo,

G(u(r,s) + udo(r',s")) — G(u(r, s)) <Go
wdo =

((r5),(r',s")) +e.

Moreover, since u(r, s) + 8o(r', s') = (1 — i)(u(r, ) + %(/L(rs) + udo(r', s")), we have

_ 1\= 1
G(u(r.5) +do(r", ') < (1 - ;)G(w, )+ 2 G(u(rs) + (. 5)
by Lemma 3 and, hence,
Gu(r,5) +800", ") = Gu(r,5)) _ Gu(r,s) + udo(r', s") = Gu(r, 5))
o h o '
Hence, for all &€ > 0, there exist 69 > 0 and g > 1 such that, for all & > no,

Gu(r.5) + 8005 = Gu(rs) _ b
50 S

((r,s), (r',s")) +e

8 Given a function f and a point x € dom(f), f'(x,y) denotes the (one-sided) directional derivative of f at x in

direction y, i.e. f/(x,y) =lims_q, LEHI=LE if 1 € dom(f) and f'(x, y) = +00 otherwise.
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and, hence, for all § € (0, §g),

G(u(r,s) +80',s") — G(u(r,s)) <Got’
8
by Lemma 3 (Rockafellar [20, Theorem 23.1]). Hence, by definition of G/, for all & > 0, there
exists jto > 1 such that G (u(r, s), (', s')) < GO ((r, ), (', s")) + ¢ for all > ug.
Now, assume 50+,((r, s), (', s)) = —50+/((r, s5), —(@r’,s")). Then, by the preceding para-
graph, for all ¢ > 0, there exists o > 1 such that, for all & > uo,

((r, s), (r/, s/)) + e

G'(u(r, ), (r',s") —e < EO+/((r, s), (r',s"))
= —EO—H((r, 5),—(r'.s"))
<=G'(u@r,s),—(r',s")) +¢
< E(M(r, s), (r/, s/)) +¢

(where the last inequality follows from Rockafellar [20, Theorem 23.1]), so we obtain

limyus 00 G (. 8), (', 5) = limyuss oo =G (1(r.5), (. 8)) = GO ((r.5). (/. 57) by
passing to the limitas ¢ — 04. O

Let G*, G* : (R)?> — R U {—o00, +00} denote the conjugate functions of G and G, respec-
tively, i.e. for all («, B) € (R1H2,

G*(a, B) = sup (ar + Bs — G(r, s)), G*(a, B) = sup (otr + Bs — G(r, s)).
(r,)eT (r,s)eT

Since G and G are closed proper convex functions, so are G* and G* (Rockafellar [20, The-
orem 12.2]). Moreover, G* and G* are clearly bounded below since, for all (¢, 8) € (R! )2,
G*(a.B) > —G(0,0) and G*(a, ) = —G (0, 0).

Let C ={(—n,—n): ne Ri} c (R Clearly, C is a non-empty, closed, and convex cone
containing no line and, moreover, we have C = T°° Let L C (RY)? be the set of points where
GO is differentiable. Clearly, cl(L) = T (Rockafellar [20, Theorem 25.5]), so L is non-empty.'?
Let E = {VGOt(r,s): (r,s) € L} and M = cl(conv(E)). By Lemmas 4 and 8, E is a non-
empty and bounded subset of (Rfr)2 and, hence, M is a non-empty, compact, and convex subset
of (R])2.

Lemma 10. For all (o, B) € M + C, G*(«, B) + G*(«, B) < 0.

Proof. We claim that G*(«, B) + G*(«, B) < O for all (a, 8) € E. If this is true then we
have G*(a, B) + G*(a, B) < O for all (, B) € M since G* + G* is closed (Rockafellar
[20, Theorem 9.3]). Moreover, for all n € RL, we have G*(« — 1, B — 1) = sup(,. syer (ar +
Bs —n(r+s)—G(r,s)) < G*(a, B) and G* (e — n, B —n) =sup, yyer(@r + s —n(r +s) —
G(r,s)) < G*(o, B) since r + s > 0 for all (r,s) € T. Hence G*(a, B) + G*(a, B) < O for all
(a,B)e M+ C.

9 Given a cone S, S° denotes the polar cone of S, i.e. S°={y: Vs € S, xy < 0}.
10° Given a set S, cl(S) denotes the closure of S.
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To prove the claim, let (o, 8) € E. Since G* and G* are closed, it is sufficient to
find two sequences (aM’BM)//«>] and (@, Bu)u>1 in (R1)?2 such that limﬂ_>+oo(&M,BM) =
limy,— 4 ooy, Bu) = (o, B) and limy,— 400 5*(&M, Bu) + limy— 400 G*(2p, Bu) < 0. More-
over, since G* and G* are bounded below, a sufficient condition for lim,,_, 400 G*(@ W Bu) +
limy,—s oo G* (), B) < O'is that G* (@, B) + G* (e, B) <O forall > 1.

In order to construct these sequences, note that since (o, 8) € E, we have (¢, ) = VGOt (r, s)
for some (7, s) € L by definition. Clearly, (r, s) must then belong to the interior of 7" (Rockafel-
lar [20, Corollary 25.1.1]). Hence, for all & > 1, u(r,s) also belongs to the interior of T, so
G (u(r, s)) is non- empty and compact (Rockafellar [20, Theorem 23.4]). "1 1t follows that there
exists (o, :3/4) € G (u(r, s)) such that G’ (u(r, s), —(r, s)) = —0yr — ,BMS since G’ (u(r, s), -)
is the support function of 8G(u(r s)) (Rockafellar [20, Theorem 23.2, Theorem 23.4]). Hence
we have G(u(r,s)) + G*(au, ﬂu) u@yr + ,BMS) (Rockafellar [20, Theorem 23.5]) and,
hence,

G*@u B = —G(u(r,5)) — uG' (u(r, ), —(r, 5))

G((n—e)(r, ) — G(u(r,s))
£

=—G(u(r,s) — Mllin(}

i B OGW8) — nG (= &) 9))
= I1m .
el0 &

Similarly, there exists (e, B.) € G (1 (r, s)) such that

(n—&)G(u(r,s)) —uG(n —&)(r,s))
£

G*(ay, =1i
(Ot'u IB_M) alﬁ)l
Hence,

6*(&,“ BM) + Q*(qu éu)

—im (1 —&)(G(u(r, 9)) + G(u(r,9)) — u(G((u— &) (r.9)) + G(u — &)(r. )))
el0 &
<0

by Lemma 6. Moreover, EOJF/((F, s), ) is linear since (r, s) € L (Rockafellar [20, Theorem 25.2])
and, hence, (G'(i(r, ), ) u>1 and (G'(1(r, 8), -))>1 converge pointwise to GO ((r,5), ) as
{1 — 400 by Lemma 9. Since GO"'((r, ), -) is the support function of dGOT (r, s) = {(a, B)}, it
follows that limy, s 1 oo (@ y, Bu) = limy s oo (o, @M) = (a, B) (Schneider [21, Theorem 1.8.11,
Theorem 1.8.12]). O

Lemma 11. dom(G*) = dom(G*) =M + C.
Proof. Since G* and G* are proper, we have M + C € dom(G*) N dom(G*) by Lemma 10.

Hence it is sufficient to prove that cl(dom(G*)) = cl(dom(G*)) = M + C. To this end, note that
by definition of G*, GO, G*, and GO™, we have

1" Given a function f and a point x, 3f (x) denotes the subdifferential of f at x, i.e. 3f (x) = {x*: Vy, f(y) > f(x)+
(y —x)x*}.
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cl(dom(G*)) = {(a, B) € (RY)*: ¥(r,5) € (RT)?, ar + Bs < GO*(r, 5)},
cl(dom(G*)) = {(a, B) € (R')?: ¥(r,8) € (RT)?, ar + Bs < GOt (r,5))
(Rockafellar [20, Corollary 13.2.1, Theorem 13.3]), so cl(dom(G*)) =, cl(dom(G*)) by Lem-

ma 7. Moreover, since dom(G01) =T, we have 0t cl(dom(G*)) = {(«, B) € RN2: V(r,s) €T,
ar+Bs <0} =T°= C.!2 Hence cl(dom(G*)) contains no line, so

cl(dom(G*)) = cl(conv(exp(cl(dom(G*)))) + C)
(Rockafellar [20, Theorem 18.7]).' Moreover, exp(cl(dom(@*))) = E (Rockafellar [20, Corol-

lary 25.1.3]) and, hence, cl(dom(G*)) = M + C since E is bounded (Rockafellar [20, Corol-
lary 9.1.1]). O

LetC'=C x R4 C (R )2 x R. Clearly, C’ is a non-empty, closed, and convex cone contain-
ingno line. Let L, L  (R! )2 be the sets of points where G and G are differentiable, respectively.
Clearly, cl(L) = cl(L) = T (Rockafellar [20, Theorem 25.5]), so L and L are non- empty. Let

={VG(r,s): (r,s)eL}and E = {VG(r s): (r,s) € L}. By Lemmas 4 and 8, E and E are
non-empty and bounded subsets of (R )2, Moreover, we have E € dom(G*) and E Cdom(G*)
(Rockafellar [20, Theorem 23.5]) and, hence, the sets E’ = {(«, 8, G* (e, B)): (a B) € E} and
E' ={(a,B,G*(o, B)): (o, B) € E} are non-empty and bounded subsets of (]R )2 x R since
G* and G* are bounded below and above by Lemma 10. Hence the sets M’ = cl(conv(E’)) and
M’ = cl(conv(E’)) are non-empty, compact, and convex subsets of (R )2 x R.

Lemma 12. For all non-empty, compact, and convex set ® C (]Ri)2 xR McdcM+Cif
and only if, for all (r,s) € T, G(r, s) = max, g .)ca (ar + Bs — y). Similarly, for all non-empty,
compact, and convex set ® C (RL)2 x R, M' € ® € M’ + C’ if and only if, for all (r,s) € T,
G(r,s) = max(q,g,y)ee (@r + Bs — y).

Proof. We only state the proof for G, the argument for G is similar. Since G is closed, it is the
conjugate function of G* (Rockafellar [20, Theorem 12.2]), i.e. for all (r, s) € T4
G(r,s) = sup (ar + Bs — G*(a, ,3)) = sup (ar + Bs —y).
(o, B)edom(G*) (o, B.y)€epi(G*)
We now prove that epi(@*l: M’ + C'. First, we clearly have 0 epi(G*) j 0t dom(G*) x R=
C x R. Moreover,_since G* is bounded below, we have in fact 0T eg(G*) CCxRy=C.
Conversely, since G*(¢ — 1, B — 1) < G*(«, B) for all (o, B) € dom(G*) and all € Rfr (see
the proof of Lemma 10), we have C’ € 0% epi(G*). Hence 0" epi(G*) = C’ and, hence, epi(G*)
contains no line, so we have epl(G )= cl(conv(exp(epl(G ))) + C’) since G* is closed (Rock-
afellar [20, Theorem 18.7]). Moreover, exp(epl(G*)) = E' (Rockafellar [20, Corollary 25.1.2])
and, hence, epi(G*) = M’ + C’ since E’ is bounded (Rockafellar [20, Corollary 9.1.1]). B
Thus, for all (r,s) € T, we have G(r, s) = SUP (4 8,)e M/+C' (axr + Bs — y). Hence, since G is
finite on T by definition and since M’ is compact, it must be that G (r, s) = SUP g 5.y (@7 +

Bs —y)= max(a’ﬂweﬁ/(ar + Bs — y). It follows that G(r,s) = max(a’ﬂ’y)eg(ar + Bs —vy)

12’ Given a set S, 01 S denotes the recession cone of S, i.e. 0TS = {y: VxeS, Vu>0, x+pnyeS}
13 Givenaset S, exp(S) denotes the set of exposed points of S.
14" Given a real-valued function [, epi(f) denotes the epigraph of f,i.e. epi(f) ={(x,y): v = f(x)}.
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for all non-empty, compact, and convex set ® C (R%)? x R such that M’ € & € M’ + C'. For
the converse, first assume that ® ¢ M’ + C’, i.e. that there exists (o, Bo, Y0) € @ \ (M’ + C').
Then, since M’ + C is closed and convex and contains no line, there exists (r,s,1) € (RNHZ xR
with ¢ # 0 such that agr + Bos + yot > ar + Bs + yt for all (o, B,y) € M’ + C’. Clearly, it
must then be that (r,s,7) € C'° = T x R_. Hence, if we let (+',s') = (\:_I’ ﬁ) € T, we have
aor’ + Bos’ — yo > ar’ + Bs’ — y forall (a, B, y) € M’ +C’, so SUP(q, g, y)ed,(ar +Bs'—y) >
sup(a’ﬁ’y)eMurc/(ar + Bs' —y) = G(r',s"). Now, assume that @ C M' + C' but M’ ¢ @,
i.e. that there exists («g, Bo, Y0) € M \ @. Then there exists (ap, Bos vo0) € E' \ @ (Rock-
afellar [20, Theorem 18.6]) and, hence, there exists (r,s,t)_e (R! )2 X R with ¢ # 0 such
that agr + Bos + yot > ar + Bs + yt for all (a,B,y) € @ + C' € M’ + C’ (Rockafellar
[20, Corollary 25.1.2]). Clearly, it must then be that (7, s, ) € C'° =T x R_. Hence, if we let
', s = (|¢_|’ \i_l) € T, we have agr’ + Bos’ — yo > ar’ + Bs' — y for all (a, B,y) € @, so

sup(a’ﬂ,y)ea(ar’ +Bs' —y) < SUP(a,ﬁ,y)eM'+C’(a’"/ +B8s —y)=G@',s). O

Let M" = {(a, B, —7): : (o, B, y) € M’} and C” = C x R_. By Lemma 12, for all non-empty,
compact, and convex set @ C (R )2 xR, M" C® C M” 4 C” if and only if, for all (r,s) € T,

G(r,s) = max, g.)cd (ar + Bs + y). Hence for all non-empty, compact, and convex set @ C
(R1)2 x R, (8) holds if and only if conv(M' UM") S & € (M'+ C)N(M" +C").

Lemma 13. (M’ + C')N(M" + C") = conv(M' UM") + (C x {0}).

Proof. Since 0 € C’ N C”, we have M' C M’ + C’ and M” € M" + C”. Moreover, M’ C
M" +C" and M" € M’ + C' by Lemma 10. Hence Conv(M’UM”) cM +CHNM" +C"
since the set on the right hand side is convex. Hence conv(M’' U M") 4+ (C x {0}) € (M’ +C")N
(M" 4 C") since (C x {0)) =C'NC". Conversely, letv e (M'+C")YN(M"+C"). By definition,

there exist (¢, B, y) € M, (@ B,y)eM, n,n € R+, and 7, T € Ry such that

V= (gv év Z) + (_777 _Qv Z) = (av ﬁ’ )7) + (_ﬁ’ _7_]7 _f)

Hence, setting # = % = 5 in case T =7 =0, we have

T _ 7 - - _
+7 ((‘17 év Z) + (_Qv _7_73 E)) + F((a’ 185 J/) + (_777 =1, _T))
T

soveconv(M UM")+ (C x{0}). O

Finally, let @ = conv(M’ U M"). Then (8) holds, as well as the uniqueness result, by
Lemma 13. O

Proof of Theorem 2. Assume X is a mixture space containing a separated triple of alternatives
and Z is an indifference-rich, polygon-rich, and calibration-rich domain. Clearly, if there exists
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a non-empty, compact, and convex set @ C (]R )2 x R such that (4) holds then F satisfies Inde-
pendence of Irrelevant Alternatives and Pareto Indlfference Conversely, assume F satisfies these
two axioms. By Lemma 1 and Theorem 1, since ¥ is indifference-rich and polygon-rich, there
then exists a unique non-empty, compact, and convex set @ C (R )2 x R such that (2) and the
associated uniqueness result hold. Let F’ denote the social welfare function defined by (4) with
the same domain 2 and the same set @ of weight-constant vectors. Then F’ satisfies Pareto In-
difference and Independence of Irrelevant Alternatives and, for all (U;);c;y € Z and all x € X, we
have F((U;)icr)(x) = F'((U;)ier)(x). In order to complete the proof of the theorem (including
the uniqueness part), it is sufficient to show that F = F”.

Lemma 14. Ler F and F' be two social welfare functions on 9 satisfying Pareto Indiffer-
ence and Independence of Irrelevant Alternatives. If F((Up)ic)(x) = F'(Uy)ier)(x) for all
(Upier € Z and all x € X then F((UpieDlix),x) = F' (U ieD|x) x,) for all (Up)ier € 2 and
all x1,xp € X.

Proof. Assume there exist (U;)ie; € Z and x1,x2 € X such that F((UpieDlx,x) #
F'((UpieD|{x),xy)> S0 (without loss of generality), there exists u € F((Ui)ier) such that
M|{x1 ) & F'((U; )161)|{x1 xp)- It is sufficient to find some (U )ie; € Z and x € X such that
F((Upien®) # F'(Upien) ().

Since F’ ((Ui)ienlix;,x,) 15 a non-empty, compact, and convex subset of R2, there exists
t € R? such that t; + 15 # 0 and ru(x1) + tau(x2) > t1u’ (x1) + o’ (x2) for all ' € F'(Up)ier).
Three cases may occur: either t > 0, or t <0, or #; > 0 and £, < O (there is a fourth case,
1 <0 and 1, > 0O, but it can be brought back to the third case by permuting x1 and x2). If
t > 0 then, letting xp € X, we have u(x) > u/(x) for all u’ € F'((U;);c1), so that

X=X n +t2
F((Upier)(x) # F'(Uj)ier)(x). Similarly, if r < O then, letting again x = X1 +t2x2 e X, we
have u(x) < u'(x) for all u’ € F'((U)icy), so that F((U;)icr)(x) # F'((Up)ier)(x). Finally, if
f1 > 0 and 7, < 0 then two cases may occur: either 1] + 1, > Qor t; + 1, <O0. _

Ifyy+6>0 thgn, since & is calibration-rich, there eiist x € X and (Uj)je; € Z such
that, for all i € I, Uil(x,,xy) = Uil{x,,x,) and, for all i; € U;, u;(x1) = ﬁi(xg(—%)x). Hence
F((UdieDlix).x0) = F(UieDix).x) and F'((Up)ieDlx;.x0) = F/((Ui)iel)|{)ﬁ,x2} since F and
F’ satisfy Independence of Irrelevant Alternatives, so thge exists i € F((U;);ey) such that
ti(xy) + ti(xp) > t1i' (x1) + i’ (x2) for all &’ € F'((U;)ier). Moreover, since F and F’
satisfy Pareto Indifference, we have u(x;) = it(xz(—’2 )x) = —t—zft(xz) + mft(x) for all
ii € F((Up)ier) and @' (x)) = /(X2(—%)X) = —;—M (x2) + ”+t2 ' (x) f0r all i’ € F(U))jer).
Hence the above inequality is equivalent to #(x) > it/(x) for all i’ € F’ ((U,~)i€1), so that
F((Uien(x) # F'(Up)iern) (x).

Similarly, if 71 + 72 < 0 then, since Z is calibration-rich, there exist x € X and (U ie 1 €9
such that, for all i € I, U,|{x1 v} = Uil{x,x,) and, for all u; € U,, ii(xp) = ul(xl(— )x)

Hence F((Ul)ze[)|{x1 X} = F((U1)161)|{X|,xz} and F’ ((Uz)tel)|{x1,xz} =F ((Ut)tel)ll{xl,xz} since
F and F’ satisfy Independence of Irrelevant Alternatives, so there exists i € F((U;);er) such

that f1i(x1) + ti(x2) > t1i'(x1) + i’ (x2) for all ' € F’((ﬁ,-)l-el). Moreover, since F and
F’ satisfy Pareto Indifference, we have u(x;) = ll(xl(—’1 )x) = —’—lft(x ) + mll(x) for all
it € F((Up)jer) and @' (x2) = @ " (— 2 x) = ——u "(x1) + ”Hz ’(x) for all &' € F((ﬁ{)iel)-
Hence the above inequality is equlvalent to u(x) < u'(x) for all &’ € F’ ((Ui)ig), so that

F((UpienN(®) # F' (Ui (x). O
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Lemma 15. Let U, U’ € &, letn € N, n > 2, and let y1, ..., y, € X. If U|(x x1y = U'|(x v for
all x = yiA1(... Yn—1rn—1yn)) € X and x" = y10| (... (Vp—1A,_1yn)) € X, A, A}, oo, Apt,
Aoy €10 1) then Ulgy, .y) = U'liyy.ccoyn)-

Proof. Assume U|y,.. .y} 7 U'l{y,....y,1» SO (without loss of generality), there exists u € U
such that u|(y,,....y,) U’|{yl ,,,,, yu}- It suffices to find some x = y1A1(... (Ya—1An—1yn)) € X and
X' = yl)‘/l (O (yn—l)‘;,]yn)) €X, Al )\/1 yees Ap—1, )\;L,1 € [0, 1], such that M|{x,x’} ¢ U/|{x,x’}~
Since U /|{x,x’} is a non-empty, compact, and convex subset of R", there exists r € R”
such that 71,...,4, # 0 and fju(y;) + - + tyu(y,) > fu'(y1) + --- + t,u'(y,) for all
u' € U’. Three cases may occur: either 7 > 0, or t < 0, or neither t > 0 nor t < 0. If r > 0
then, letting x = x’' = ylﬁ(“'(yn—lt:;tn vu)) € X, we have u(x) = u(x’) > u'(x) =
u'(x") for all u’ € U’, so that uly vy & U'l(x . Similarly, if 7 < O then, letting x = x’ =
y1t1+~t-—l-+tn("‘(y"*1tnillitn yu)) € X, we have u(x) = u(x’) < u'(x) = u/'(x) for all u’ € U’,
so that ul(y v & U'|(x.x). Finally, if neither + > 0 nor < O then, permuting xi,...,x, if
necessary, we have f1,...,7% > 0 and #1,...,%, < 0 for some integer k, 1 < k < n. Since
tu(y)) + -+ + tau(yy) > ' (y1) + - - - + t,u’ (y,) for all u’ € U’, there exists no u’ € U’ such
that riu(y)) + -+ + tru(yp) = i’ () + -+ + e’ () and e qu(yegr) + -+ + tau(y,) =

thr1u' (1) + -+ + tau’ (). Hence, letting x = yi i (o (k-1 72547 7)) € X and
Tkt1

fa .
x' = yk+1m("'(y"_llnj1+ll;, vu)) € X, there exists no u’ € U’ such that u(x) = u’(x)

and u(x") = u'(x"), so that ul(, vy ¢ U'|(xxy. O

Lemma 16. Let U and U’ be compact subsets of RX. If U|y = U’y for all finite subset Y of X
then U =U’.

Proof. Assume U # U’, so (without loss of generality) there exists u € U \ U’. It is sufficient
to find some finite subset ¥ of X such that u|y ¢ U’|y. By definition of the product topology,
since u € RX \ U’, which is an open set since U’ is closed, there must exist a finite subset ¥
of X and a collection (Oy)ycy of open subsets of R such that u € O C RX \ U’, where O =
([T,ey Oy) x R¥\Y. By definition of O, it follows that uly ¢ U'ly. O

By Lemma 14, we have F((U;)ic)lix;,x} = F/((Ui)i€1)|{x1,x2} for all (U;)ijc; € 2 and all
x1,x3 € X. Hence, by Lemma 15, we have F((Uy)ie)ly = F' ((Up)iep)ly for all (Uy)ic; € 2
and all finite subset ¥ of X. Hence, by Lemma 16, we have F((U;)ic;) = F'((U;)ier) for all
U)ic1€2,50 F=F'. O
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