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Analysis of cooperation game with random payoff
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Abstract: In certain payoff condition, shapley value plays a highly important role in cooperation game allocation
solution with its fine characteristic. In real life, the participator should make a decision under the condition of
uncertainty payoff. Based on the equivalent formulation of Shapley value, the cooperation game model with random
payoff is constructed, and both solution concepts are introduced which are the marginal value and the divided value.
An example illustrates that both solution need not be equal, and a subclass of games is presented on which both

solution coincide.
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