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Abstract

Recently, D. Zhang et al. introduced the generalized Choquet integral, extending pseudo-integrals and Choquet-
like integrals while exploring their foundational properties. Building on this framework, we introduce the concept of
generalized Choquet integrals for triangular fuzzy number (TFN)-valued functions, referred to as TGC-integrals. This
work investigates the key properties of TGC-integrals, including monotone non-decreasing convergence theorems and
inequalities such as the Fatou type, Jensen type, Minkowski type, and Holder type inequalities, specifically tailored for
TFN-valued functions. Furthermore, we provide illustrative examples that demonstrate practical applications of TGC-
integrals, such as TFN-valued Choquet expected utility and pseudo-functional analysis. These results establish a robust
theoretical foundation for analyzing TFN-valued functions and highlight their potential for addressing uncertainty and
ambiguity in real-world problems.

Keywords:  Generalized Choquet integral, Jensen type inequality, triangular fuzzy number, Minkowski type inequality,
Holder type inequality

1 Introduction

The Choquet integral, originally proposed by Choquet [4], has emerged as a significant instrument for modeling uncertain
scenarios, notably within the domain of fuzzy measure theory and fuzzy integrals. Its applications have been extensively
studied across various domains including decision-making, optimization, and preference modeling [2, 20} 22| 30, [31].
By extending the Choquet integral to encompass fuzzy measures, it has proven useful in multi-criteria decision theory,
facilitating the analysis of preference relationships, risk assessment, and group decision-making processes [5l [6] [11], [I8],
20}, 29].

Of particular note is pseudo-analysis [15] [16], [I7], which offers a broader perspective on classical analysis by defining
a semiring [a, b] C [—o0, 0o] with pseudo-addition @ and pseudo-multiplication ® operations [22], [31] B2]. This approach
draws upon mathematical tools from diverse fields including functional equations, variational calculus, measure theory,
functional analysis, optimization theory, and semiring theory.

In recent years, D. Zhang et al. [32] introduced generalized Choquet integrals within the framework of pseudo-
analysis, extending the scope of pseudo-integrals and Choquet-like integrals. Their work explored fundamental concepts
such as monotone convergence and associated inequalities, building upon earlier advancements in pseudo-integrals and
related integral frameworks [I3] 23]. Recognizing the potential of generalized Choquet integrals to address uncertainty in
mathematical models, this research seeks to integrate these integrals with triangular fuzzy numbers (TFNs), which are
particularly effective for representing ambiguity and vagueness in practical applications across various domain. TFNs
have demonstrated their utility across diverse applications, including decision-making, optimization, and information
theory, making them an ideal candidate for extending the reach of generalized Choquet integrals [7, [8 10, 12, 19l 20,
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211 28]. This investigation endeavors to explore the interaction between non-additive measures and TFNs through the
generalized Choquet integrals, thereby advancing both theoretical and practical understanding in this domain.

The integration of generalized Choquet integrals with TFNs addresses the need for robust and efficient tools capable
of modeling uncertainty while ensuring mathematical consistency. By extending the properties and inequalities of
Choquet integrals, such as monotone convergence non-decreasing convergence theorem and Fatou type, Jensen type,
Minkowski type, Holder type inequalities, to TFN-valued functions, this framework bridges a critical gap in fuzzy
measure theory. Moreover, the introduction of TFNs into generalized Choquet integrals provides a robust approach
for managing imprecise data in systems where traditional numeric measures fall short, particularly in contexts such as
decision-making under uncertainty or risk.

Beyond their existing scope, Choquet integrals share a profound theoretical relationship with copulas, which are
indispensable for modeling dependence structures in multivariate systems. Copulas, widely employed in probability,
statistics, and finance, facilitate the analysis of complex relationships between random variables. The flexibility of
Choquet integrals as aggregation operators aligns them with copulas in representing joint distributions and dependence
measures, enriching their applicability. For instance, the authors [I] demonstrate how the convergence of linear ap-
proximations of Archimedean generators, analyzed through Williamson’s transform, underscores the analytical power
of Choquet integrals in understanding such dependencies. By incorporating TFNs, this framework has the potential to
extend these connections, enabling more nuanced analyses of uncertainty in multivariate systems.

Our paper focuses on establishing the framework of triangular fuzzy number-valued generalized Choquet integrals
(TGC-integrals), drawing on foundational concepts from generalized Choquet integrals and TFN-valued functions with
non-idempotent fuzzy measures. We aim to elucidate their properties, explore monotone non-decreasing convergence
theorems, and derive associated inequalities such as Jensen type, Minkowski type, and Holder type inequalities for
TGC-integrals. Furthermore, we provide illustrative examples highlighting the TFN-valued Choquet expected utility,
and discuss their practical applications to enhance understanding and relevance including pseudo-functional analysis
for the generalized Choquet integral of TFN-valued functions.

2 Preliminary and generalized choquet integrals
In this section, we recall basic contents related to a fuzzy measure, pseudo-arithmetic operators, a semiring, the

generalized Choquet integral, the g-Choquet integral, and convergence theorems with inequalities.

Definition 2.1. [3I] Let [a,b] be a closed or semiclosed subinterval of [—oo,00]. The full order on [a,b] will be denoted
by < and [a,b]4 = {z € [a,b] : 0 <Xz}, where 0 is a zero (neutral) element in [a,b]. Let the unit element 1 € [a,b], i.e.,
1®x =z for each x € [a, b)].

(i) A binary operation @ on [a,b] is pseudo-addition if it is commutative, non-decreasing with respect to < associative
and with 0 € [a, b].

(ii) A binary operation ® on |a,b] is pseudo-multiplication if it is commutative, positively non-decreasing, i.e., x <Xy
implies x ® z Xy ® z for all z € [a, b+, associative and with 1 € [a,b].

Note that we also suppose 0 ® x = 0 for each x € [a,b] and that ® is distributive over @, ie., z® (y ® z) =
(x®@y) P (x® 2) for all z,y, z € [a,b], which provides that the structure ([a, b], B, ®) is a semiring.

Definition 2.2. [14, 24, 25] Let X be a non-empty set and (X,Q) be a measurable space. Then, a fuzzy measure p on
the set X is a set function p: Q — [a,b]; satisfying the following axioms:

(i) u(0) = 0.

(ii) For every A,B € Q, A C B implies u(A) < u(B).
If w(X) =1, then p is called normalized and we call the triplet (X,Q, 1) a fuzzy measure space if u is a fuzzy measure.
Definition 2.3. [I5, [16, [31] For non-idempotent ® and = € [a, b]4, its pseudo-power xgl) is defined

1
xg):x®x®-~-®x, andx((@"):sup{y:yg@n) <z}, neN

Then, by continuity and monotonicity of ®, we have x®%) = xg) is well defined for any rational number r € (0,00)NQ.

Otherwise, xg) = sup{acg) :r € (0,p) NQ} forp ¢ (0,00) NQ. If x is idempotent, then mg) =z for all x € [a,b] and
p € (0,00).
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Definition 2.4. [31] For a given semiring ([a,b], ®,®), we consider a set function m : Borel([a,b]) — [a, b+ satisfying
the following properties:

(i) m(0) = 0 for non-idempotent &.
(i) (monotonicity) m(A) = m(B), whenever A C B and A, B € Borel([a,b]).
(i

(®-additivity) m(AU B) = m(A) @ m(B), whenever ANB =10 for A,B € Q.

(iv

)
)
) (®-submodularity) m(AN B) ® m(AU B) < m(A) @ m(B) for A, B € Borel(|a,b]).
)

(v) (lower semicontinuity) m(U32, A,) = lim m(A,) for any increasing sequence {An}o2, as A; C Ay, whenever

n— oo
Jj<k.

V1 upper semicontinuity,) m N — n) = 11Im m n or any aecreasing sequence nfn—=1 as T k, whenever
i jcontinuit % A I A d j A3, as A; D Ay, wh
n—oo

Jj >k such that m(A,,) is pseudo-finite for some ng > 1.

(vii) (o-®-additivity) m(US2; Ay,) = @5 ym(Ay,) = kim ®F_ m(A,) for any sequence {A,}°, of pairwise disjoint
— 00
sets of Borel([a,b]).

Using the above pseudo-arithmetic operators and a semiring, we consider the generalized Choquet integral and its
properties as follows:

Definition 2.5. [31] Let ([a,b], ®, ®) be a semiring, p: Q — [a,b]; be a fuzzy measure, and m : Borel([a,b]) — [a,b]+
be a o-B-measure.

(i) The generalized Choquet integral of a nonnegative measurable function f : X — [a,b]; with respect to p,m over
A € Q is defined by

52} 2}
@[ “fodpm= [ pan <)o dne),
A [avb]+
where (t < f)={x e X :t < f(z)}.
(i) If it is pseudo-finite, then we say that f is GC-integrable over A with respect to p,m.

For simplicity, we use the notation (GC)f69 f ®d(u, m) instead of (GC)f)e(5 f ®d(u,m) when X = A. From Defini-
tions and we recall the basic properties [31] of the GC-integral and fuzzy measures.

Theorem 2.6. The GC-integrals satisfy the following properties:
(i) If either f =0 or u(A) = 0, then (GC)[§ f ® d(u,m) = 0.
(ii) If f = g, then (GO)f f ® d(u,m) = (GO)f g @ d(p,m).
(iii) If A C B, then (GO)[Y [ ® d(u,m) < (GO)fs f @ d(us,m).

() (GO f & d(p,m) = GO ® (xa ® f) @ d(p.m), where xa() = {(1) v ; "
(v) (GO)f c®d(p,m) =m([0, c)) ® pu(A) for 0 < c.
(Vi) If jun < pa, then (GO)[{ f @ d(ur,m) 2 (GO)f} f @ d(pz, m).
(Vi) If p = p1 @ piz, then (GO)f f @ d(p,m) = (GO)f f @ d(u1,m) & (GO)f f @ d(pz,m).

Lemma 2.7. Let ([a,b],®,®) be a semiring and let {py, po, ..., tn, ..., 1} be a sequence of set functions from Q to
[a,b]+ and pn, — w, ie., pn(A) = w(A) for all A € Q. Then we have the following properties:

(i) If pn — w1 and py, are fuzzy measures forn =1,2,..., then u is a fuzzy measure.

(ii) If ppn — p and p, are ®-additive for n = 1,2,..., then p is G-additive.
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(iil) If pn T @, d.e, p1(A) 2 pa(A) < -+, and pn(A) = u(A) for all A € Q, and p, are lower semicontinuous for
n=1,2,..., then u is lower semicontinuous.

(iv) If pn T p and py, are o-®-additive for n =1,2,..., then p is o-®-additive.

(Vi) If pn 4 p, dee, p1(A) = pa(A) = -+, and pn(A) = u(A) for all A € Q, and u, are upper semicontinuous for
n=1,2,..., then u is upper semicontinuous.

Recall that a g-semiring ([a,d], B4, ®4) with the pseudo-operators ¢, and ®, on [a,b], for a continuous strictly
monotone generator ¢ : [a,b] — [0, 00|, which are given by

z®gy=9 "(9(x)+9W), z@sy=g '(g(x)-g(y)) Vz,y€la,b.

In the g-semiring ([a,b], By, ®4) with m([a,t)) = t, the GC-integral of f : X — [a,b] is a measurable function over
A € Q in Definition [2.5| can be expressed as

Dy

&)
o) e dum =g (<c> / (gOf)d(gou)> o ey 1)

where the second integral is the Choquet integral and the third integral (Cy) ff" f®gdp is called the g-Choquet integral
of f (For details, see [I3] [31]). We note that the convex definition below is used to introduce the Jensen type inequality.

Definition 2.8. [31] Let ([a,b],®,®) be a semiring. Then a function ¢ : [a,b] — [a,b] is said to be (®,®)-convex if
and only if
P(AM ®x1 B A ®x2) = A1 ® p(x1)BA2 @ @(22),

for all x1, 22, A1, A2 € [a,b] with Ay & Ay = 1.

We review the properties of the Choquet integral, as discussed in [31], to serve as a foundation for studying the
properties of the TGC-integral, as outlined below:

Theorem 2.9. (Monotone Non-decreasing Convergence Theorem) Let ([a, b, ®, ®) be a semiring and let {fn}22, be
a sequence of nonnegative measurable functions and f be a nonnegative function. If u is lower semicontinuous, then

fn T f implies
[S] D
@) / fu ® d(u,m) 1 (GO) / £ ® d(u,m).

Theorem 2.10. (Fatou’s Lemma) Let ([a,b],®,®) be a semiring, and let {f,}°2; be a sequence of nonnegative mea-
surable functions and f be a nonnegative function. If p is lower semicontinuous, then we have

@ @
(GC)/ lirr%inf fo®d(u,m) = lir%linf (GC)/ fn ®d(u,m).

Theorem 2.11. (Monotone Non-decreasing Convergence Theorem for fuzzy measure) If ([a,b], ®, ®) is a semiring and
{pn 52 is a sequence of fuzzy measures, with p being a set function, and f : X — [a,b]+ is GC-integrable, then pu, T i
implies

©® @
@[ fodim)t@or[ o dgm)

Theorem 2.12. (Jensen type inequality) Let ([a,b],®,®) be a semiring. If ¢ : [a,bl+ — [a,b]+ is a (&, ®)-convex
function, and A € Q with u(A) =1, and both f and ¢ o f are GC-integrable functions, then

©® [$)
so((Cg)/A f®du)ﬁ(Cg)/A (pof)®@du.

Theorem 2.13. (Minkowski type inequality) Let ([a,b], ®, ®) be a semiring and let f,h be measurable functions. If p
is a B-submodular fuzzy measure, then

® () ® () @ ()
<(C‘g)/ (f®h)<(§)®du> <((Cg)/ fg)®du> @((Cg)/ hg’)®du> ,

® ® ®

=

where 1 < p < o0.
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Theorem 2.14. (Holder type inequality) Let ([a,b], ®, ®) be a semiring and let f,h : X — [a,b] be measurable functions.
If p is a @-submodular fuzzy measure, then

1

@ p) D )
(c )/ (f®hdu<( / (”)®du> @<(Cg)/ hg>®du> ,
®

wherel<p,q<oowith%+%:1.

—
Q=

3 Generalized choquet integral of TFN-valued functions and its proper-
ties

In this section, we consider a triangular fuzzy number (TFN), which were introduced in [3, 9], as described below: A
triple @ = (ay, am, a,) is defined by a fuzzy set with a triangular membership function mg given by

r—ag
am—ay’ aj <z< A,y
ma(l’) = g, <2< ayp,
Am —Cr
0, otherwise.

Let TFN ([a, b]) be the set of all TFNs on [a,b]. The T-full order on TFN ([a, b]) will be denoted by =, i.e., @ = bif
and only if a; < by, @y < by, ar =2 by, where a = (a;, am, ar) and b = (by, by, by) in TEN ([a, b]) and = is a full order on
([a,b], ®,®). By using Definition we define a pseudo-addition @, and a pseudo-multiplication @, on TFN([a,b]).

Definition 3.1. Let ([a,b], ®,®) be a semiring. Then the pseudo-operations on TFN ([a,b]) are defined as follows: The
pseudo-addition @, and the pseudo-multiplication ®, on TFN([a,b]) are respectively defined by

a @Tl; = (al7 am7ar) @T(bh bmabr) = (Cll © by, am D b, ar © br)y

and
a ®TB = (ah @m7ar) ®T(bl7 bmybr) = (al ® blvam ® bmvar ® br),

where @ = (a7, am, a,) and b= (b, by, b,) in TFN([a, b]).
Note that if A € [a, b], we define
AQ,a = (AN, (a, am, ar) = (A® ar, A @ am, A @ ay).
Furthermore, using Definition the T-pseudo-power of & is defined as

“gl) <al((®)’am((®)aar((g))) for p € (0,00).

Then we can easily obtain the following result.
Theorem 3.2. ([a,b], ®,®) is a semiring if and only if (TFN([a,b]), &, ;) is a semiring.

Let X be a non-empty set, (X, Q) be a measurable space and f= (fiy fms fr) : X = TFN([a, b]+) be a TFN-valued
function. Then, we proceed to define the TGC-integral of a TFN-valued function from X to TFN([a,b]+ ).

Definition 3.3. (i) A TFN-valued function f= (fi, fm, fr) is said to be a T-measurable function if fi, fm, and f.
are measurable functions.

(i) Let f = (fi, fm, fr) be a T-measurable function on X, then the TFN-valued generalized Choquet integral of f,
simply TGC-integral, is defined by

& _ ® & ®
wce) [ F@.dum) = ((GO) [ siedwm G| g dpm.co)f g, ®d<u,m)) .
X X X X

(iii) We say f is TGC-integrable if (TGC)f;;Br f ®d(u, m) exists.
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It is easily seen that if f, f;,, and f,. are GC-integrable, then f = (fi, fm, fr) is TGC-integrable. We denote
TGC(X;a,b)+) ={f: X — TFN([a,b]+) | f is TGC-integrable} and introduce some properties of TGC-integrals of a
TFN-valued function in TGC(X;[a,bl4).

Theorem 3.4. The TGC-integrals of f,§ in TGC(X;[a,b]s) satisfy the following properties:
(1) If f =0 or p(A) = 0, then (TGC)[T f @,d(u,m) = 0.
(11) Iff jT g; Z"e'; fl = glvfm j gTTvaT = gr fO’f‘ f~: (flvfmafr),g = (glagmagT); then
S S
waoy[ " F @,dnm) . wee) [~ g @dium).
(iii) If A C B, then
& _ Sr
weo) [ F @,dnm) = (r60)[ ” F @,d(um).

(iv) If ¢ = (c1, ¢m,cr) € TEN(RY), then

(TGC)/AG% ¢ @, d(p,m) = (m([0, ) ® u(A), m([0,cm) @ u(A), m([0,cr) ® p(A)).

(v) If pa = p2 and f = (fi, fms fr), then
& Sr
(TGC)/ [ &, d(p,m) =r (TGC)/ f &, d(p2, m).
A A
(vi) If p = p1 @ p2, then
Sr _ S Sr
wac) [~ § @,dlpm) = ((TGG) / f®Td<u1,m>) o, ((TGC) [ ®Td(u2,m)) |
A A A

Proof. For (i), we note that if f = (fi, fm, fr) = (0,0,0) or u(A) = 0, then either f; = fo, = f, = 0 or u(A) = 0.
Theorem (i) provides

Sr (&3] (&) (3]
w6e)[ " F @,dlm) = ((G@ [ siedpm.©of  foedpm.cof 5o d(u,m)>
A A A A
— (0,0,0) = 0.
For (ii), from Theorem [2.6| (ii), we see that

& _ ® ® ®
ey [ F @,dium) - ((GO> [ R dum).cof g edum.cof @d(u,m))

&

(&) D
<, ((G@/ 0 ® d(u,m), (GO) / gm®d<u,m>,<ac>/ gr®d(u7m)>

A A A

D,
= (TGC) /A 9 &, d(p,m).
The proofs of (iii) and (iv) are similarly obtained from (ii). For (v), Theorem [2.6| (vi) gives that
Sr @ @ D
w6e)[ ~ F @, dum) = ((GC) [ siwdiam). @[ e dumm)cof ge d(uhm))
A A A A
& @ &
< (6o s dguam. (@) fn )60 [ £y 0 dn,m)
A A A

&r _
= 160)[ * F @, d(uz.m).
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For (vi), Theorem [2.6] (vii) shows that
&r _ 52 D 3}
wo)[ ” F @,dlum) = <(Gc> [ siwdum o) g odpm.cof o d(um@))

A A A A

@& ©® [5>)

(o[ " dum) @ ©O)[ i diuam), (G) [ fo o dlprm)
A A A
(&) D (&)
9GO @ dunm). O g @ dpnm) @ G0)f £ 0 duam)

4 Monotone non-decreasing convergence theorem for TGC-integrals

In this section, we define the limits of sequences of TFNs and TFN-valued functions, which are essential for establishing
convergence theorems for TGC-integrals. Let (X, €, 1) be a fuzzy measure space. Specifically, we define the limit of a
sequence {a,} in TFN([a,b]+) and the limit of a sequence {f,} in TGC(X;[a, b]4).

Definition 4.1. We define the following limits for sequences of {an}pe, and {fn}e,, where ayn = (a,, am, ,ar, ), =

(alvamvar) € TFN([a,b]+) and f~n = (fln;fmnvfrn)7f = (fl,fmvfr) € TGC(X7 [avbbr)'

(1) The limit inferior of {fn} is defined by (liminf),f, = (hm inf f; ,liminf f,, ,liminf fm>.

(i) The upper limit f, 1 f of {fn} is defined by fi, T fi, fom, T fm»> and fr, 1 fr.
(iil) The upper limit an 17 a of {an} is defined by a;, T ai, am, T am, and a,, T a,.

By applying Definitions ii) and i) along with Theorem we derive the monotone non-decreasing conver-
gence theorem for the TGC-integral, stated as follows.

Theorem 4.2. (Monotone Non-decreasing Convergence Theorem) Let (TFN ([a, b]), &, ®;) be a semiring and let {fu}
be a sequence of nonnegative measurable functions in TGC(X;[a,b]y) and f be a nonnegative measurable function in
TGC(X;[a,bl4). If u is lower semicontinuous and m is a o-®-measure, then f, 17 f implies

S Sr _
(Trao) |  fo Q,dp,m) 1 (TGC) | f &, d(p,m).
Proof. Since f, 1 f, we have that fu. T fi, fm, T fm, and f. T fr. By using Theorem we have

D D D D
@c) / fu, @ d(,m) 1 (GC) / f1® d(,m), (GO) / fom, ® d(j1,m) 1 (GC) / Fon @ d(j1,m),

and
D D
(@) / fr @ d(u,m) 1 (GC) / £ ® d(,m).

By Definition [4.1] (iii), we have
S _ Sr S S
weo)[ Fu @dtwm) = (€O [ g, @ dum). G0 i, @ ). GO g, 0 dlg)
S S S
o (@o [ e dwm o[ fuedpm).©o)f g o duwm)

Sr
- (rco) / F ®,d(s,m).
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Using Definition (i) and (i), and Theorem we derive the Fatou-type lemma for the TGC-integral,
presented as follows.

Theorem 4.3. (Fatou type Lemma) Let (TFN([a,b]), ®;, ®;) be a semiring, let {fn} be a sequence of nonnegative
measurable functions in TGC(X;[a,b]+) and f be a nonnegative measurable function in TGC(X; [a,b]4). If u is lower
semicontinuous and m is a o-®-measure, then we have

& - Sr
(TGC)/ liminf f, &) d(p,m) =7 liminf (TGC)/ fn @, d(p, m).
Proof. By using Theorem [2.10, we have
©r ~
(TGC’)/ limninf frn @, d(p,m)
Sr @ &
— (o) timint £, @ du.m), GO Himint f, @ d(n,m), (GO) [t £, @ (s, m)
Sr S &
=<r (limninf (GC’)/ f1,, ® d(p,m), lirrhinf (GC’)/ S, @ d(p,m), lin}linf (GC)/ fr, @ d(u, m))
&r

= lin}zinf (TGC)/ fn @, d(p, m).

O

By utilizing Definitions (i) and (iii) along with Theorem we establish the monotone non-decreasing
convergence theorem for the TGC-integral, as stated below.

Theorem 4.4. (Monotone Non-decreasing Convergence Theorem for fuzzy measure) Let (TFN([a,b]), &, ®;) be a
semiring and let {un} be a sequence of fuzzy measures. Furthermore, if [ is nonnegative measurable function in
TGC(X;[a,bly), then uy, T p for a set function p implies

Sr _ Sr _
Tco)|  f @, d(pn,m) 1 (TGO [ f @, d(p, m).
Proof. By using Theorem with f = (fiy fm, fr), we have

D D D D
(@) / £ ® d(pn,m) 1 (GC) / fr® d(u,m), (GC) / fon ® (i, m) 1 (GC) / fon ® d(p,m),
and o ©
@[ g @ dlum) 1 @[ fr o d(um),
Also, Definition (iii) provides that
(S @ (&) @
(TGC)/ f®,~d(/~an m) = ((GC)/ fi® d(ﬂm m), (GC)/ fm® d(/‘m m), (GC)/ fr® d(/inv m))
D D D
e (@or [ podpm), G fnodpm), G h o dm)

Sr
— (ro) / F ®,d(u,m).

5 Inequalities for TGC-integrals and application

In this section, we aim to define the TFN-valued convex function, denoted as the (&,,®,)-convex function, using
Definitions 2.1] and along with Theorem [3.2] as follows.
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Definition 5.1. Let (TFN([a,b]), ®;, @) be a semiring. We define a function ¢ = (@1, om, ¢r) : TGC(X; [a,b]4+) —

TGC(X;a,b4) is (B, ®)-convez function if §(Z) = (wi(x), om(Tm), or(zr)) for all (z,zpy,x.) € TFN([a,b]+),
where o1, m, and @, are (D, ®)-convex functions.

Using the g-semiring ([a, b], ®4, ®,) with m([a,t)) =t and Theorem we define a semiring, referred to as the Ty-
semiring, denoted by (T'GC(X;[a,b]1), &, ®,,). Within this framework, the TGC-integral of a TFN-valued function

f = (fi, fm, [r) over A € Q, as given in Definition is expressed as
aee)[” 7 @,dtum) =(57 (0] (9o fitgow).o™ (O] o fwitgow).o™ (101 0o fatg o))
! ® . ® 4 @ 4
=<(Cg)/A fr@dp, (Cg)/A fm @ dp, (Cg)/A fr® du)
&,
~aey)[ TP @, dn. @)

where (TC’g)fZBT" f&gdu is referred to as the TCg-integral of f. Tt is noted that the TGC-integral of f in Eq. can
be seen as a TC,-integral of f.

Example 5.2. Let us consider a pseudo-addition ® and a pseudo-multiplication ® on [a,b] by
@y =g "(9(z) +9(y) andz @y =g " (g(z) - g(y)),
0

where [a,b] = [0, 00] and a function g : [0,00] — [0, 00] is given by g(x) = x*. Let X = [0,
where X is the Lebesgue measure on Q and m([0,t)) =t for allt € X. Considering 1
TFN-valued function f € TGC(X;[0,00]) is given by

f(z) = 1®T\/aj+ =(09vVz+1,Vz+ 1,11z +1) forallze X.

1],Q = Borel(X), and u = v/,
= (14,1, 1,) = (09,1,1.1), a

Then, we have

(TC'g)/X@Tg f®,du =(0.9(Og)/j VI +1®dy, (Og)/j Vz+1®du, 1.1(cg)/j VI+1l® du),

By Eq. , one can obtain that

Hence, (TGC’)f)e?T f ®,d(,m) = (0.9v/1.5,v/1.5,1.1y/1.5).

Using Eq. , we establish the following Jensen type inequality, which relates the (@,, ®,)-convex function of the
TC,-integral to the TCgy-integral of the composition of a (@, ®,)-convex function and a TGC-integrable function, as
detailed below.

Theorem 5.3. (Jensen type inequality) Let (TFN ([a,b]), &, ®,,) be a g-semiring and let a function @ = (@1, Pm, ) :

TGC(X;[a,bl1) — TGC(X;]a,b]y) be (@, ®,,)-convex. Suppose A € Q with p(A) = 1. If f = (fi, fm, fr) and @o f
are TGC-integrable functions, then

&, . &r, -
& ((TCQ) /A f ®ngu> =7 (TCy) /A (?of) &,

where (g o f)(x) = @(f(x)) = (i), om(fm(@)): @0 (fr(x))) is the composition of ¢ and f.
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Proof. Definitions of ¢ and TCg-integral, and Theorem provide that

Dy DBy By

@((T@)/A " ®, du) = (w((€)] s spdn) on (@] - fm wpdn) or(@)] e @ydn))
By Dy By
<o (@ o 5 i €)oo fu) @y O oo 1) i)
= (TC,) /A "o h) ®, di-

O

Example 5.4. Let us consider X = [0,00], where [a,b] = [0,00], and pn = VX is a fuzzy measure, with X being the
Lebesgue measure. Let {Ap}y_, C A= X be the collection of disjoint subsets satisfying u(X) =1 and p(Ay) =i, < 00
for allk =1,2,...,n. If g(x) = 22, then it is noted that the pseudo-operations satisfy

By = Va2 +y? and xQuy = zy. (3)
Let ¢ = (1, om, ¢r) : TGC(X;[0,00]) = TGC(X;[0,00]) be a (&;,,®,,)-conver function with p(0) = (0,0,0), and let

f="f1, fm, [r) be a function in TGC(X;[0,00] given by
~ "1
flz) = @,E(X)T@kxm (@),
k=1

where a, = (ak,, ar,,, ar,) € TFN([0,00]), and the characteristic function x a, is given by

1 ifx € Ay,
- k=1,2,...,n.
x4(7) {0 ifz ¢ Ay, "

Deﬁnition with Eqs. and provides the following results:

S, _ By By By
wep[ " F @, du= ()] " fiwdn )] " fusdnc)f  fisdn)

By ar, n Dy a " Dy a
XAy ®gd:uv ®g / = XAy ®gd:uv ®g / - XAy ®gd/-j')
=1 JAx Tk k=1 JAx Tk 1 YA Tk

n

(o (%) oo m).Buo ([ o (%) daom).

=1

<
D ([, (5 ) aom) ®
( a

I
/N
Q
NS

™ - —1( Ykm —1( %k,

= (B, (FA0) B, 97 (FA(40)) B, (S5 MAW))
k=1 k k=1 k k=1 k
n n n n

= ( , Ok> K, ke > gak,) = O, ks
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and
weyf "o f) @ du
= (e Y 1o iy (C) / " o © Sy (C) /

EB/ <Pl XAk ®gdu,@/ <Pm XAk ®gdu,@/ sﬁr XAk)®gd.u> (5)
_ (k@gg—l(/Akgowl(%)dA),@gg‘l(Akgowm(af;“)dA),@gg‘l(Akgowr(i’:‘)dk))

k=1

n n n . A
_ akm a’k:,,. B _ a/i
— <§_91 SOl( ~ )Tk,galg@m( " )rk,g_alg%( o )rk> = @ngo(rk)®q"rk'

@y
Pr O f7"®gd.u>

By Theorem [5.3 with the above two results[]] and[5, we have the following Jensen type inequality to the finite series of

triangular fuzzy numbers
n n ~
- ~ ~ (0K
w(@% ak) S @Tg@(a)®7“rk. (6)
k=1

From Eq. , we obtain the following Jensen type inequality for another expression of Eq. @

@(@g aklﬂ@g Ak, 5 @g akr) =r (@g @l(%)rka @g ‘Pm(a:Tm)Tkv @g 907’(0;4]: )Tk>'
k=1 k=1 k=1

k=1 k=1 k=1
In particular, if r, = % fork=1,2,...,n, then we have
(7 T T N 1 1 N 1
<P( kE:Blg W kejg e gjg ak,‘) =r (ke?lg —e(nar, ), D —®m(nax,, ), D, g%-(nakr))-

Remark 5.5. In Theorem [5.3, let ¢ represent a TFN-valued utility function, specifically a convexr and continuous
function, and let the TCy-integral denote the TFN-valued Chogquet expected utility. If f is a TFN-valued trade volume
function in the global semzconductor market (as discussed in [27]), then

o The expression

®ry - ~
wey[ (e H, dn. ™)
represents the TFN-valued Choquet expected utility of f

o The expression
@1},

3((rc,) - ®, dn), (8)

represents the utility of the TFN-valued Choquet expected value of f.

The difference between (@ and quantifies the impact of preprocessing the TFN-valued trade volume function f,
providing a numerical value for this contribution.

We now derive the following Minkowski-type inequality, which establishes that TGC(X;[a,b]) forms a pseudo-
normed vector space. Consequently, TGC(X; [a, b)) is referred to as a pseudo-LP space for 1 < p < oo.

Theorem 5.6. (Minkowski type inequality) Let (TFN([a,b]), ®;,,®,,) be a Ty-semiring and let f,h be measurable
functions in TGC(X; [a,b]y). If i is a ®,4-submodular fuzzy measure, then

()

@, (3) @, _
(ren[ "G @, 08 ®ngu> (e [T @, dﬂ) ®, (e[ i @ ) "

®r

=

where 1 < p < o0.
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Proof. Definitions of f , TCg-integral, and T-psuedo-power with Theorem m provide that
((Tcg)/%(f@ B)(m ®, d )( )

= (€] " rem@ aan) (00 @ @an) " (100] 0 ) @) )

< / flg)®gdu)(%)@g <( )/ hl(p)®gdu)(% ,((Cg) g fmg)@bdu)ij)@g ((Cg)/@g . (p)®gdu>(l)7

( / £ ®gdu)(’1’)@g((cg)/@g hré;f)@gdu)ij))

<T

@ -
of i em) @, (o) 18 @ m)

T

)
&r
O

Theorem establishes that the Minkowski-type inequality holds for a finite sequence of triangular fuzzy numbers,
as stated below.

Example 5.7. Consider the set X = [0,00), and let [a,b] C X. Define the fuzzy measure u = /X, where X is the
Lebesgue measure. Let A = |J;2, Ay and B = |J;2, By, where {Ay};L, C X and {Bk}k 1 C X are collections of
disjoint subsets satisfying p(Ax) = ri and p(By) = s, respectively. Let g(x) = % as defined in En. and let
=1, fm, fr) and b = (hy, hun, hy) be functions in TGC(X;[0,00]), given by

ny
x):@Tg&kXAk(x) and h @ kaBk
k=1

where ay, = (ak,,ax, ,ar,) and bp = (bg,, be, , by, ) € TFN([0,00]), with n1,ny < co. Then f and h can be expressed as
follows without loss of generality:

() = @D, arxe, (@), hx) =D, bxeu(s), #(C) =t
k=1 k=1

Note that

n

(F, &) = D, @, b xc. 9)

k=1

For 1 <p < 0o, we have

(aen| Tieng e, ) = (e, / 69 (@, b)) xc, ®ngu);i)

9 ~ (l)
~ (») P
<,§_B;g e @, )
n

(@, (@, wggm).

k=1



Some inequalities for generalized Choquet integrals of triangular fuzzy number-valued functions and its application 95

and

(1ren ™ 18 @) ", (1wen ™ i @)
(e () 0 (e (@.5v) 20

) ()

n ®Tg n ®Tg~
— (B, ey ar @, du (D, @] b @, du
(69“9 /C ' ®, ) @g<k19 / ' R, )

®r

— = (p) 7(a)
= (69 (@ >®T®Ttk)> ®, ( , (B >®T®Ttk))
k=1 ®r k=1
Thus, by Theorem[5.6, we have the following inequality:

n n () n ()
(D, (@ +g@,u). <. (69T9<<d£”>>®r®m) @T‘,( Tg<<5éq>>®r®;k>) .
k=1

k=1 ®r S

)

®r

r
&)

®r

Remark 5.8. Let ®, denote the pseudo-scalar multiplication defined as ¢ ®, f = (cfi,cfm,cfr) for ¢ € [a,b]y and
fe TGC(X;a,bl+). By Theorem it follows that (TGC’(X; [a, b]+)7@ry7®@) forms a pseudo-normed vector space.
That is, for f,§ € TGC(X;[a,b];), both ¢ ®Tgf e TGC(X;[a,b]+) and f@rgg € TGC(X;[a,b]y).

We finally obtain the following Holder-type inequality, which serves as a fundamental relationship for the TCg-

integral in TGC(X; [a,b]+). This inequality is indispensable for the study of pseudo-normed vector spaces and their
dual spaces within TGC(X;[a,b]4).

Theorem 5.9. (Hélder type inequality) Let (TFN ([a,b]), ®y,,®,,) be a g-semiring and let f, h be measurable functions
in TGC(X;[a,bly). If p is a ®g4-submodular fuzzy measure, then

&, G) &, _ (3)
(TCy) / (f @, hdp =+ <(Tcg) / PR du> R, <(TC’g) / Q) ®ngp) ,
r

wherel<p,q<oowith%+%:1.

Q=

Proof. Definitions of f, TCg-integral, and T-pseudo-power with Theorem provide that

(TCQ)/ " @, R = ((q,) /  (h @yho)du, (C,) / (o @olom)dit (C) / N 0t
< (1o 5 )1 i)

/ Fn® @y ) ®g( o 1 ey )?7

/ £ gy / 9 ))

<Tcg>/ REs ®ngﬂ)§;®Tg(<Tcg>/ g ®ngu);i).

O

Theorem provides the Hoélder-type inequality for a finite sequence of triangular fuzzy numbers, as stated below.

Example 5.10. Consider X = [0,00], [a,b] = [0,00], and the fuzzy measure u = /X, where X is the Lebesque measure.
Let g be the function given in Ex. and A = \Ji_, Ak, the union of disjoint subsets {Ax}?_, C X, satisfying
w(Ag) = ri, < 0o. Define f = (fi, fm, fr) and h = (hy, hun, hy) as functions in TGC(X; [a,b]+) by

f(x) = EBTQ \/%@TdeAk () and iL(LE) = EDTQ \/177]6®Tl~7k)(14k (z)

k=1 k=1
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where ay, = (ax,, ar,,,ax,) and by, = (bg,,bx, ,br,) € TEN([a,b]), with n < co. Then, using the same calculation as in

Eq. , with (f ®TjL)(a:) = @T i@r(&k‘@ngk)XAk (x), we obtain
k=17

n

(TCy) / T ®, Mdu =P, (@, br)- (10)

k=1

Note that if v € A (k=1,2,...,n) and1<p,q<oowith%+%:1, then

#n) _ DY (@) L o7 \9_ 0D,
= and hg = |(—&). b 11
From Eq. , we have
0 (D L o (5@ 4 P9 — T 5@
f& @) =P, —+Q,(ar)e xa.(x) an &, (T) . —7 &), (br) g, X4, (2)
k=1 Tk? oy TR
Using the same calculation as in Eq. , we have
s ar)¢ N [ () [ ()
wep [ 78w @ dn= @/ ®gdu,@g/ P @, [ )
T k=1 k Tk k=1 k Ty
(2p) (2p) n (2p)
_ _1((ar)g ~1((aka)e —1( (ak,)g
— (@, (5. @, (kD). @, (250
k=1 k k=1 k k=1 k
(e @) 4y (a)E A @)y AN (@n)g)
- @g p=2 7 g p—2 ’@9 p—2 _®Tg p=2
k=1 T.° k=1 T}° k=1 T.° k=1 Tk ?
and hence,
®, 2 n )
(ren] " 18 @.0) " = (D, —=® @) (12)
- k=1 Tk 2 ®r

Similarly, using the same calculation as in Eq. , we obtain

1

S, 7) n - 1
(renf* i @) = (&, =@ 68) ®
k=1

®r

By Egs. , , , and Theorem we have the following Holder type inequality related to the TCy-integral for
a space of sequences in TFN ([a,b]):

" n 2) n 1)

&, 00 (@, Lew) e @, Haw)l o

k=1 k=1 ®r k=1 ®r

In particular, if we take p = q = 2 in Eq. , then we have the following Holder type inequality

éﬂ, (dk®TgBk) =7 (é;n, (%)Q)%)@Tg(éTg (Ek)gj>(%)~
k=1

k=1 k=1 ®r ®r
Remark 5.11. Theorems [5.6 and allow us to deal with the properties of the pseudo-functional analysis, for
examples, a pseudo-algebra, a pseudo-LP-space, a pseudo-dual space, or etc. under (TGC(X; [a, b]+),@rg, ., ®T)
6 Conclusion

This study introduces the TGC-integral applying the concept of the generalized Choquet integrals and triangular fuzzy
numbers in Definition The TGC-integral is a powerful tool to help model non-deterministic problems using the
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properties of the triangular fuzz number and the Choquet integrals in Theorem to problems in which uncertainty
and inaccuracy are embedded.

By thoroughly analyzing the convergence theorems of TGC-integrals in Theorems and [£.4] we have laid
the fundamental concept of analysis for the TGC-integral of TFN-valued functions. These inequalities are not merely
mathematical generalization, but provide key insights into the generalized inequality and pseudo-operations between
TGC-integrals, for examples, Jensen type inequality is established between the (@, ®,)-convex functions of the TC,-
integral and the TC,-Choquet integral of the pseudo-composition of a (@,, ®;)-convex function and a TGC-integrable
function, Minkowski type inequality allows TGC(X;[a,b]+) to be a pseudo-normed vector space, and Holder type
inequality is indispensable for the study of the pseudo-normed vector space and pseudo-dual space in TGC(X;[a,bl4).

A major highlight of our work is the detailed examination of three crucial inequalities: the Jensen type inequality
(Theorem, the Minkowski type inequality (Theorem, and the Holder type inequality (Theorem, specifically
tailored for TGC-integrals. These inequalities provide a robust mathematical foundation for analyzing TFN-valued
functions within the framework of generalized Choquet integrals. Ex. illustrates Theorem [5.3] through an application
to TFN-valued Choquet expected utility, using a TFN-valued trade volume function in the global semiconductor market,
as elaborated in Remark Ex. demonstrates the triangular inequality associated with finite series in the space
of TFNs, referred to as pseudo-LP spaces, as an example of Theorem [5.6] Similarly, Ex. [5.7] applies Theorem [5.9] to
investigate properties of pseudo-functional analysis, as highlighted in Remark

Beyond these theoretical contributions, the framework of TGC-integrals holds potential for concrete applications
across various domains. For instance, in hydrology, TGC-integrals could model the uncertainty in water resource
management using TFN-valued inputs. In copula modeling, they could enhance the analysis of dependence structures in
multivariate data. Furthermore, their use in classification problems could support decision-making processes in machine
learning, particularly under uncertainty. Other potential applications include optimization problems in engineering and
risk analysis in finance.

Looking forward, several intriguing questions remain open for further exploration. How can TGC-integrals be effec-
tively incorporated into real-world models for hydrological and environmental systems? What novel insights can they
offer in dependence modeling when combined with copulas? Additionally, can the properties of pseudo-functional anal-
ysis extend to more generalized pseudo-algebraic frameworks, including advanced pseudo-LP and pseudo-dual spaces?
Investigating these and other applications will help to deepen the theoretical and practical impact of TGC-integrals,
paving the way for future research.
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