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Based on the concept of an interval-valued function which is motivated by the goal to represent an
uncertain function, we define the Choquet integral with respect to a fuzzy measure of interval-
valued functions. We also discuss convergence in the (C) mean and convergence in a fuzzy
measure of sequences of measurable interval-valued functions. In particular, we investigate the
convergence theorem for the Choquet integral of measurable interval-valued functions.

1. Introduction

Wang [1], Pedrycz et al. [2], Ha and Wu [3], and T. Murofushi et al. [4, 5] defined the concepts
of various convergence of sequences of measurable functions and discussed its theoretical
underpinnings along with related interpretation issues. Many researchers [2, 4-11] also have
been studying the Choquet integral which is regarded as one of aggregation operator being
used in the decision making and information theory.

The main idea of this study is the concept of interval-valued functions which is associ-
ated with the representation of uncertain functions. In the past decade, it has been suggested
to use intervals in order to represent uncertainty, for examples, closed set-valued functions
[4, 7-13], interval-valued probability [14], fuzzy set-valued measures [13], and economic
uncertainty [14].

In Section 2, we list definitions and basic properties of a fuzzy measure, the Choquet
integral, and various convergences of sequences of measurable functions. In Section 3,
we provide the new definitions of the Choquet integral with respect to a fuzzy measure
of measurable interval-valued functions as well as various convergences of sequences of
measurable interval-valued functions and investigate their properties. We also discuss
convergence in the (C) mean and convergence in a fuzzy measure of sequences of measurable
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interval-valued functions. In particular, we prove the convergence theorem for the Choquet
integral of measurable interval-valued functions. In Section 4, we give a brief summary
results and some conclusions.

2. Preliminaries and Definitions

Let (X, ) be a measurable space, where X denote a nonempty set, and 9B stands for a o-
algebra of subsets of X. Denote § by the set of all nonnegative measurable functions on
(X,B), R* = [0,00), and R* = [0, oo].

Definition 2.1 (see [1-5]). (1) A set function y : 8 — R is called a fuzzy measure if

(FM1) p(®) = 0 (vanishes on 0);
(FM2) A,Be B and A C B = u(A) < u(B) (monotonicity);

(FM3) A; € Ap C -+ C -, Ay € B(n = 12,...) = limyopu(A) = p(Up,An)
(continuity from below);

(FM4) A1DA; DDA, D, A, €B (n=1,2,...) and pu(A1) < o0 = lim,,  pu(A,) =
u(N>, Ay) (continuity from above).

Remark that a fuzzy measure is known to be the generalization of a classical measure
satisfying (FM3) and (FM4) where additivity is replaced by the weaker condition of mono-
tonicity.

Definition 2.2 (see [5]). (1) A fuzzy measure y is said to be autocontinuous from above (resp.,
below) if A € §, {B,} C §, and lim,_pu(B,) = 0 = lim,_u(AUB,) = u(A) (resp.,
lim,, . oopt(A\ By) = p(A)).

(2) If p is autocontinuous both from above and from below, it is said to be auto-
continuous.

Definition 2.3 (see [1,2,4,5]). (1) Let A € B and f € §. The Choquet integral of f with respect
to a fuzzy measure p is defined by

(O) IA fdu = J:O u(Gy(a)n A)da, (2.1)

where the integral on the right-hand side is the Lebesgue integral and G¢(a) = {x | f(x) > a}.
(2) A measurable function f is said to be (C) integrable if the Choquet integral of f on
X exists and its value is finite.

Instead of (C) [ fdu, we write (C) [ fdu. Note that if we take X = {x1,x,...,x,} and
B = p(X) is the power set of X and f is a measurable function on X, then

© [ fan= 51 ro) u(40) - )], 2
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where (+) is a permutation on {1,2,...,n} such that 0 = f(x() < f(xq)) <+ < f(xm) and
Agy = {xa), Xi+1), - - -, Xy} and A1y = 0. From (2.2), clearly we have

© [ fan= S Grw) - FCxien)n(An). @3

Definition 2.4 (see [1,2]). Let { f,} C §and f € §. A sequence { f,} converges in the (C) mean
to f if

lim (C) JA| fu—fldu=0. (2.4)

Definition 2.5 (see [1, 2]). Let A € 8. A sequence { f,} is called equally (C) integrable on A if
for any given ¢ > 0, there exists N (¢) > 0 such that

N
(©) L Fudp < fo #(Gy, (@) N A)da + ¢ (2.5)

foralln=1,2,....

It is easy to see that if there exists a (C) integrable function g such that |f,| < g for all
n=1,2,..., then {f,} is equally (C) integrable.

Definition 2.6 (see [2]). Let A € B, {f,} C§, and f € §. We say that { f,,} convergesin p to f
on A if for any given € > 0,

Tim u({x | | falx) - f(2)] 2 £} 0 A) =0. (2.6)
Definition 2.7 (see [2, 4, 5]). Let f,g € §. f and g are comonotonic if for every pair x, y € X,
f) < f(y) =g <g(y)- (2.7)

Theorem 2.8 (see [1-5]). Let A € B, f, g € §, and p be a fuzzy measure.
(DIf f<g, then (C) [, fdu<(C) |, gdp.

(2) If a and b are nonnegative real numbers, then
(C)f (af +b)du = a(C) I fdu +bu(A). (2.8)
A A
(3) If f and g are comonotonic, then

©f (r9au=© fau+r© | gdn 29)
A A A
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(4) If we define (f v g)(x) = f(x) vV g(x) forall x € X, then
©f svgdnz© | fapve| gan (2.10)

A A A

(5) If we define (f A g)(x) = f(x) A g(x) forall x € X, then
©f srgdn<© | faun | gan 1)

A A A

Theorem 2.9 (see [1,2]). Let A € B and {f,} be equally (C) integrable. If { f,,} converges in the
(C) mean to f and p is autocontinuous, then

lim (C)I fndy = (C)J fdu. (2.12)
n—oo A A
Note that if { f,,} satisfies (2.12), then it is said to be Choquet weak converge to f.

3. Interval-Valued Functions and the Choquet Integral

Let C(R") be the set of all closed subsets in R* and I(R) the set of all bounded closed intervals
(intervals, for short) in R = (—o0, o), that is,

I(R) = {[al, ar] |d,a" eR, a < ar}. (3.1)

For any a € R, we define a = [a, a]. Obviously, a € I(R) (see [9, 10, 14, 15]).

Definition 3.1. If @ = [d',a’], b = [b,b"] € I(R*), and k € R*, then we define arithmetic,
maximum, minimum, order, and inclusion operations as follows:

(1) a+
(2) ka = [kd!, ka'],
(3) ab = [a'V, a’b"],
4)avb=[dvb,a vb],
(B)Yanb=[a Ab,a Ab]
(6)a<

)

)

Let §. be the set of all measurable closed set-valued functions on (X, 8) and §; the set
of all measurable interval-valued functions. Recall that a closed set-valued function F : X —
C(RR*) is said to be measurable if for any open set O C R*,

FYO)={xeR"|F(x)NO#0} € B. (3.2)
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Then, we introduce the Choquet integral of measurable interval-valued functions (see [7-
11]).

Definition 3.2 (see [11]). (1) Let A € B, F € §. and p be a fuzzy measure. The Choquet
integral of F with respect to p on A is defined by

© | rap={© | fauiresp), (33)
where S.(F) is the family of measurable selections of F, that is,
S.(F) = {f X - RY (C)f fdu < oo, f(x)eF(x) y—a.e.}. (3.4)
A

(2) F is said to be (C) integrable if (C) [ Fdu #0.
(3) F is said to be (C) integrably function f such that

|[F(x)|| = supr<g(x) VYxeX (3.5)
)

reF(x

We note that y-a.e. means almost everywhere in a fuzzy measure p. Then, we obtain
the following theorem which is a useful tool to investigate various convergences of interval-
valued functions.

Theorem 3.3 (see [11, Theorem 3.16(iii)]). Let A € B and p be a fuzzy measure. If F = [f, f"] :
X — I(R*) is a (C) integrably bounded interval-valued function, then

© [ Fau=[© [ sidu, () [ rrau]. (36)
Now, we define convergence in the (C) mean, equally (C) integrable, and convergence
in a fuzzy measure and discuss their properties.
Definition 3.4. Let {F,} C §; and F € §;. A sequence {F,} converges in the (C) mean to F if

tim (€) [ dia(Fa ), PGt =, (37)

where dy is the Hausdorrf metric on C(R™").

Recall that for each pair A, B € C(R"),

dy (A, B) = max{ sup inf |x — y|, sup inf|x — . 3.8
) = ma sup n -y sup ]| 68
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Then, it is easy to see that for each pair a = [a!,a’], b=[b,b] € I(RY),
dH(a,E) =max{|a’—bl|,|af—bf|}. (3.9)

By (3.7) and (3.9), we obtain the following theorem.

Theorem 3.5. Let {F, = [f., fr1} € §iand F = [f, f] € §. If a sequence {F,} converges in the
(C) mean to F, then a sequence { fL} (resp., { f1}) converges in the (C) mean to f (resp., f").

Proof. By (3.7) and Theorem 2.8 (4), we have

©) de<Fn<x>, F(x))dpu(x)

fu(x) = fl(x)],

= (C)J‘max{

>0

From (3.10), we can derive the followings:

fr) = ()| }dp (3.10)

) = 1160 |au) v (©) [1£760 - 0 .

lim (O)|fi - f!|du=0,  lim (C)|f; - f|du =0. (3.11)

Thus, the proof is complete. O

Definition 3.6. Let A € B. A sequence (F,} is called equally (C) integrable on A if for any
given € > 0, there exists N (¢) > 0 such that

N N
drr <(C) L Fodp, U y(Gﬁ(a) N A) da, I O #(Gp (@) n A)da]) <e, (3.12)

0

foralln=1,2,....

Theorem 3.7. Let A € B and p be a fuzzy measure. If a sequence {F,} is equally (C) integrable on
A, then sequences { f1} and { f1} are equally (C) integrable on A.

Proof. By (3.9) and (3.12), we have
N N
drr <(C) L Fody, U y(G ()N A) da, fo u(Gpr(a) N A)da] >

0
= max{

7

(€) L fldu - J: #(Gy@nA)da

N
(C) J;x frdu - L (G (a)yn A)da }
(3.13)
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J<

By the assumption and (3.13), given € > 0, there exists N (¢) > 0 such that

|

© | s f (Ga@nA)dal|© [ frap- f #(Gyy (@) N A)da

(3.14)
Thus we have
N
(C)f Fldu —I #(Gu@nA)das<e,
A 0
N (3.15)
© | sdu- [ wGp@nAdase.
A 0
Thus, the proof is complete. O

Definition 3.8. Let A € B, {F,} C §i, and F € §;. We say that {F,} converges in y to F on A if
for any given € > 0,

Jim p(fx | dn (Fa(x), F(x)) 2 e} N A) = 0. (3.16)

Theorem 3.9. Let A € B, =[fL, fr1} C &i,and F = fl f"1 € 8i. If {F,} converges in p to F
on A, then a sequence { f1} (resp {fI}) converges in p to f* (resp., f7) on A

Proof. By (3.9), we have

dp (Fy(x), F(x)) = max{

fi(x) - f!

r(x) - f" } Vx € X. (3.17)

Since {x | |f(x) = f1(%)| > €} C {x | du(Fa(x),F(x)) > €} and {x|f;(x) - f"(x)| > €} C {x |
dp(Fn(x), F(x)) > €}, by (3.16), we have

lim p({x | [fL(x) - fl(x)| >elnA) =0,

| 2o .
Tim e({x | |f(0) - (0] 2 ) n 4) =0,

Thus, the proof is complete. O

Definition 3.10. Let F,G € §;. F and G are comonotonic if and only if for every pair x,y € X,
F(x) < F(y) = F(x) < G(y). (3.19)

Theorem 3.11. Let F = [f!, f], G = [¢',¢"] € §i. If F and G are comonotonic, then f' and g' are
comonotonic, and f" and g" are comonotonic.
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Proof. If x,y € X and f!(x) < fl(y) and f"(x) < f"(y), then we have F(x) < G(y). Since F
and G are comonotonic, G(x) < G(y). Then, we have ¢g'(x) < ¢g'(y) and g’ (x) < ¢"(y). Thus,
the proof is complete. O

Then, we discuss some properties of the Choquet integral with respect to a fuzzy
measure of measurable interval-valued functions.

Theorem 3.12. Let A € B, F,G € §i, and let y be a fuzzy measure.
(1)IfF <G, then (C) [, Fdu < (C) [, Gdp.
(2) If a and b are nonnegative real numbers, then

(©) f j(al—" +b)dyu = a(C)f Fdu +bu(A). (3.20)
A A
(3) If F and G are comonotonic, then
(C)f (F+G)du = (C)J‘ Fdu + (C)I Gdu. (3.21)
A A A
(4) If we define (F vV G)(x) = F(x) vV G(x) for all x € X, then
(C)j FvGdu> (C)j Fduv (C)f Gdu. (3.22)
A A A
(5) If we define (F A G)(x) = F(x) A G(x) for all x € X, then
(C)I FAGdu < (C)j Fdu n (C)f Gdp. (3.23)
A A A

Proof. (1) If F = [f,f"] < G = [¢,¢"], then f! < ¢' and f" < ¢". By Theorem 2.8(1),
(C) [ fldu < (C) [ g'duand (C) [ frdu < (C) [ g"du. By Definition 3.1(6) and (3.6), we have

© [Fau= € [ fian € [ frau] < [© [ g (© [gran| = [Gan @29
(2) By the same method of (1) and Theorem 2.8(2), we have

(C) J.[aF +bldu = [(C) J‘ afl +bdy, (C) j af’ + bdy]
(3.25)

_ [a(C)ff’dy+b,a(C)ff’dy+b] _ a(C)IFd;Hb.

(3) The proof is similar to (2).
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(4) Since FVG = [f'v ¢!, f* v ¢"], by Theorem 2.8(4),

©[Fvedn =[© [ rvgaun© [ vyl
> [ [ rauv© [gau© [ ranv © [ g7a
ﬁ (3.26)
- | fan© [ ran] vio| [ sam© g
e f Fduv (C) f Gdp.
(5) The proof is similar to (4). O

Finally, we obtain the main result which is the following convergence theorem for the
Choquet integral with respect to an autocontinuous fuzzy measure of a measurable interval-
valued function.

Theorem 3.13. If A € B and {F,} is equally (C) integrable and If {F,} converges in the (C) to F
and p is autocontinuous, then

lim diy <(C) L Fody, (C) L de) = 0. (3.27)

Proof. Since {F,} is equally (C) integrable on A, by Theorem 3.7, {f.} and {f7} are equally
(C) integrable on A. By Theorem 2.9,

lim (© [ fru=(© [ fan

(3.28)
tim(© [ fru=(©) [ srap
@ A A
Thus, for any given € > 0, there exists K such that
(O fitu-©f rlau| <e,
A A
(3.29)
(O f fitu-©f rran<e,
A A
for all n > K. Then, we have
dH<(C)f Fndpu, (C)j de) <§g, (3.30)
A A

for all n > K. Thus, the proof is complete. O
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4. Conclusions

In this paper, we consider the new concept of the Choquet integral of a measurable interval-
valued function which generalizes the Choquet integral of a measurable function mentioned
in the papers [2-6, 11]. From Theorems 3.12 and 3.13, we established fundamental properties
of the Choquet integral of interval-valued functions and the convergence theorem for the
Choquet integral with respect to an autocontinuous fuzzy measure of measurable interval-
valued functions.

In the future, by using these results of this paper, we can develop various problems, for
example, the Choquet weak convergence of uncertain random sets and the weak convergence
theorems for the Aumann integral of measurable interval-valued functions, and so forth.
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