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Abstract

Purpose: This study aims to develop the link between Data Envelopment Analysis (DEA) and Game Theory and to present
a general model for two-player zero-sum games under convex cone constraints in the case of interval data.

Methodology: In this study, a model for two-player linear zero-sum games in finite space is developed, whose constraints
are considered compact convex cones. Then, assuming that the data are interval, it is shown that solving the model is
equivalent to solving a convex programming problem in the framework of Game Theory. For a more detailed analysis,
weighted constraints are used, and the approach to solving the model is explained with a numerical example.

Findings: The results obtained show that by applying conical constraints and interval data, the DEA model can be rewritten
in the form of a linear game. This correspondence facilitates the solution of the problem and the interpretation of its results
from the perspective of Game Theory.

Originality/Value: The main innovation of the paper is the presentation of a combined and conceptual model through
which the connection between DEA and Game Theory is established in the presence of interval data and convex constraints.
This model allows for a more accurate analysis of multi-criteria decision-making problems and has the potential to be
developed in different areas of operations research.
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