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1. Introduction

Sugeno [1] initiated the research on fuzzy measures and fuzzy integrals. Fuzzy measure is a generalization of the notion
of measure in mathematical analysis (see, e.g., [2,3]). The Sugeno integral is analogous to the Lebesgue integral which has
been studied by many authors, including Pap [2], Roman-Flores et al. [4] and, Wang and Klir [3], among others. In [4], Flores-
Franuli¢ and Roman-Flores generalized the classical Chebyshev type inequality to the Sugeno integral. Ouyang et al. further
generalized the fuzzy Chebyshev type inequalities [4] to the case of an arbitrary fuzzy measure-based Sugeno integral [5,6].

Note that the Sugeno integral is not an extension of the Lebesgue integral. The difference between the Sugeno integral and
the Lebesgue integral is that addition and multiplication in the definition of the Lebesgue integral are replaced respectively
by the operations “max” and “min” when the Sugeno integral is considered. Pseudo-analysis is a generalization of the
classical analysis, where instead of the field of real numbers a semiring is defined on a real interval [a, b] C [—o00, +00]
with pseudo-addition @ and with pseudo-multiplication ®, [7,8,2,9,10]. Thus it would be an interesting topic to generalize
an inequality from the framework of the classical analysis to that of some integrals which contain the classical analysis as
special cases [11,12].

The paper is organized as follows. Section 2 consists of some preliminaries, such as pseudo-operations, pseudo-analysis
and pseudo-additive measures and integrals. In Section 3 we prove two types of generalizations of the Chebyshev type
inequality for pseudo-integrals. In Section 4, we construct a strengthened version of the Chebyshev type inequality for
pseudo-integrals. Finally, a conclusion is given in Section 5.

2. Preliminaries

In this section, we are going to review some well-known results of pseudo-operations, pseudo-analysis and pseudo-
additive measures and integrals. For details, we refer to [13-16,7,2,8,9,17,10]. For the convenience of the reader, we provide
in this section a summary of the mathematical notations and definitions used in this paper (see [15,17,11]).
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2.1. Pseudo-integrals

Let [a, b] be a closed (in some cases can be considered semiclosed) subinterval of [—o0, oo]. The full order on [a, b] will
be denoted by <.

Definition 2.1. The operation & (pseudo-addition) is a function & : [a, b] x [a, b] — [a, b] which is commutative, non-
decreasing (with respect to <), associative and with a zero (neutral) element denoted by 0, i.e., for each x € [a, b],0 D x = x
holds (usually 0 is either a or b).

Let [a, b], = {x|x € [a, b], 0 < x}.

Definition 2.2. The operation ® (pseudo-multiplication) is a function ® : [a, b] x [a, b] — [a, b] which is commutative,
positively non-decreasing, i.e., x < y impliesx ©®z <y ® z for all z € [a, b],, associative and for which there exist a unit
element 1 € [a, b],i.e., foreachX € [a, b], 1 ®O x = x.

We assume also 0 © x = 0 and that © is a distributive pseudo-multiplication with respect to @, i.e,x © (y ®z) =
(x©y) ® (x © z). The structure ([a, b], &, ®)is a semiring (see [13,2]). In this paper we will consider semirings with the
following continuous operations:

Case I: The pseudo-addition is idempotent operation and the pseudo-multiplication is not.

(a)x Py = sup(x, y), ® is arbitrary not idempotent pseudo-multiplication on the interval [a, b]. We have 0 = a and the
idempotent operation sup induces a full order in the following way: x < y if and only if sup(x, y) = y.

(b)x & y = inf(x, y), © is arbitrary not idempotent pseudo-multiplication on the interval [a, b]. We have 0 = b and the
idempotent operation inf induces a full order in the following way: x < y if and only if inf(x, y) = y.

Case II: The pseudo-operations are defined by a monotone and continuous function g : [a, b] — [0, o0], i.e., pseudo-
operations are given withx @y = g~ '(g(x) +g(¥)) andx©y = g~ ' (g(x)g(y)). If the zero element for the pseudo-addition
is a, we will consider increasing generators. Then g(a) = 0 and g(b) = oo. If the zero element for the pseudo-addition is b,
we will consider decreasing generators. Then g(b) = 0 and g(a) = oc.

If the generator g is increasing (respectively decreasing), then the operation & induces the usual order (respectively
opposite to the usual order) on the interval [a, b] in the following way: x < y if and only if g(x) < g(¥).

Case III: Both operations are idempotent. We have

(aA)x ®y = sup(x,y), x ®y = inf(x, y), on the interval [a, b]. We have 0 = a and 1 = b. The idempotent operation sup
induces the usual order (x < y if and only if sup(x, y) = y).

(b)x &y = inf(x, y), x © y = sup(x, y), on the interval [a, b]. We have 0 = b and 1 = a. The idempotent operation inf
induces an order opposite to the usual order (x < y if and only if inf(x, y) = y).

Let X be a non-empty set. Let 4 be a o-algebra of subsets of a set X.

Definition 2.3. A set functionm : A — [a, b], (or semiclosed interval) is a -measure if there holds:

(i) m(¢) = 0 (if @ is not idempotent);
(ii) mis o -®-(decomposable) measure, i.e.

m (G Ai) - é m(A;)
i=1 i=1

holds for any sequence {A;};cy of pairwise disjoint sets from 4.

We suppose that ([a, b], ®) and ([a, b], ®) are complete lattice ordered semigroups. Further, suppose that [a, b] is
endowed with a metric d compatible with sup and inf, i.e. lim,_, o supx, = x and lim,_, o, infx, = x, imply lim,_,
d(x,, x) = 0, and which satisfies at least one of the following conditions:

(Q)dx Dy, x @Y) <dx,x) +dy,y),

(b)dx®y,x ®y) < max{d(x,x),d(y,y)}.

Both conditions (a) and (b) imply:

dxp,yn) > 0—=dx, ®z,y, dz) = O.

Metric d is also monotonig, i.e.,

X<z =<y=d(x,y) > sup{d(y,z),dx,2)}.

Let f and g be two functions defined on X and with values in a semiring ([a, b], @, ®). Then for any x € X and for any
A € [a,b]Jwedefine (f B g ) =fR) DX, fFOL X =f®OgE®and (L Of) x) =10Of ().

Definition 2.4. The pseudo-characteristic function of a set A is:

1 xeA,
Xa (X) = 0 xgA

where 0 is zero element for @ and 1 is unit element for ©.
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Definition 2.5. An elementary (measurable) function is mapping e : X — [a, b] that has the following representation:

n
o = Daos,
i=1

where q; € [a, b] and sets A; € 4 are pairwise disjoint if € is nonidempotent.

Definition 2.6 ([15]). Let ¢ be a positive real number and B C [a, b]. A subset {I{} of set B is a e-net on B if for each x € B
there exists If such that d(If, x) < . If we, also, have I{ < x, then we shall call {I{} a lower g-net. If I{ < I?_; holds, then {I{}
is monotone.

Definition 2.7. Let m : A — [a, b] be a ®-measure.
(i) The pseudo-integral of an elementary function e : X — [a, b] with respect to m is defined by

23} n
/ e@dm:@aiQm(A,-).
X i=1

(ii) The pseudo-integral of a bounded measurable function f : X — [a, b], (if @ is not idempotent we suppose that for each
& > 0 there exists a monotone ¢-net in f (X)) is defined by

&

®
/ e®dm= lim e, (x) © dm,
X n—oo X

where (e,)nen is a sequence of elementary functions such that d(e,(x), f (x)) — 0 uniformly as n — oo.

2.2. Explicit forms of special pseudo-integrals

We shall consider the semiring ([a, b], @, ®) for two important (with completely different behaviour) cases. First class is
when pseudo-operations are generated by a monotone and continuous function g : [a, b] — [0, c0], i.e., pseudo-operations
are given with

xX@y=g '€ +g) and xOy=g"'(EXEW).
Then the pseudo-integral for a function f : [c, d] — [a, b] reduces on the g-integral [16,7],

D d
[ =g ( / £ () dx) .

More on this structure as well as on corresponding measures and integrals can be found in [16,7].
The second class is when x®y = max(x, y) andx®y = g~ ! (g (x) g (¥)), the pseudo-integral for a functionf : R — [a, b]
is given by
®
fodm=sup(f(x) Oy ),
R XeR

where function ¥ defines sup-measure m. Any sup-measure generated as essential supremum of a continuous density can
be obtained as a limit of pseudo-additive measures with respect to generated pseudo-addition [15]. For any continuous
function f : [0, oo] — [0, oo] the integral f®f ® dm can be obtained as a limit of g-integrals, [15].

We denote by i the usual Lebesgue measure on R. We have

m(A) =esssup(x | x € A) =supfa | u({x | x € A, x > a}) > 0}.
n

Theorem 2.8 ([15]). Let m be a sup-measure on ([0, oo], B([0, oc])), where 8B ([0, oc]) is the Borel o-algebra on [0, oo],
m(A) = esssup, (¥ (x) | x € A), and ¢ : [0, 0o] — [0, oo] is a continuous density. Then for any pseudo-addition & with a
generator g there exists a family {m;, } of @®;-measure on ([0, 0c0), B), where @, is generated by g* (the function g of the power
A), A € (0, 00), such that lim; _, oo my, = m.

Theorem 2.9 ([15]). Let ([0, oo], sup, ®) be a semiring with ® with a generator g, i.e.,we havex ©y = g~ '(g(x)g(y)) for
every x,y € [a, b]. Let m be the same as in Theorem 2.8. Then there exists a family {m, } of @®,-measures, where @, is generated
by g%, A € (0, 0o) such that for every continuous function f : [0, co] — [0, co]

su D)
/ lDf ©dm = lim f ©dm, = lim (€)' (/ & (f (%) dx) .

For more details, we refer to [15,2,8,17,11].
Before stating our main result we need a definition.
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Definition 2.10. Functions f, g: X — R are said to be comonotone if for all x, y € X,
Fx) —f)Ex —gW) =0,
and f and g are said to be countermonotone if forall x, y € X,

F&) —f)Ek —gl) =<0.

The comonotonicity of functions f and g is equivalent to the nonexistence of points x, y € X such that f(x) < f(y) and
g(x) > g(y).Similarly, if f and g are countermonotone then f(x) < f(y) and g(x) < g(y) cannot happen. Observe that the
concept of comonotonicity was first introduced in [18].

Now, our results can be stated as follows.

3. Chebyshev’s inequality for pseudo-integrals

Classical Chebyshev’s integral inequality is deeply connected with the study of positive dependence of random variables
which are monotone functions of a common random variable (see [19]). Chebyshev type inequalities and their applications
have been investigated by many authors (cf. [20-23]). The following is the Chebyshev integral inequality:

/Olfgdu > (/Olfdu> (folgd;t), (3.1)

where u is the Lebesgue measure on R and f, g : [0, 1] — [0, co) are comonotone functions and the reverse inequality
holds whenever f and g are countermonotone functions. The aim of this section is to show the Chebyshev type inequality
for pseudo-integrals.

Theorem 3.1. Let u, v : [0, 1] — [a, b] be two measurable functions and let a generator g : [a, b] — [0, c0) of the pseudo-
addition @ and the pseudo-multiplication ® be an increasing function. If u and v are comonotone, then the inequality

® ® ®
/ u®v)dx > (/ udx) ) (/ vdx) (3.2)
[0,1] [0,1] [0,1]

holds and the reverse inequality holds whenever u and v are countermonotone functions.
Proof. Observe that

(&) 1 1
/ uovdx=g" </ g(u@v)dx)zg—1 (f g(u)g(v)dx). (3.3)
[0,1] 0 0

If u and v are comonotone functions, then from (3.3) and using the Chebyshev integral inequality, we have

/[i] o v dx = g (/Olg(u(Dv)dx> _ g (/Olg(u)g(v)dx)

g [(/Olg(u)dx> x (/Olg(v)dx)}

[g (g1 (/;g () dx)) x g <g1 (/Olg ) dx))}

— ¢ (g ( /[i] udx) x g ( f[j” vdx>> - ( /:” udx> o ( /[i] vdx) |

Hence, (3.2) is valid. Similarly, if u and v are countermonotone functions, then we can prove the following:

® 1 ® ®
/ wov)dx=g! (/ g(u)g(v)dx)f(/ udx)@(/ vdx).
[0,1] 0 [0,1] [0,1]

Thereby, the theorem is proved. O

%

-1
-1
g

-1

Example 3.2. Let g(x) = x“ for some o € (0, co). The corresponding pseudo-operations arex &y = (x* + y“)% and
x ®y = xy.If f and g are comonotone, then it holds

([ ora) = ([ ra) ([ on)

and the reverse inequality holds whenever f and g are countermonotone functions.

Now, we generalize the Chebyshev type inequality by the semiring ([a, b], max, ®), where © is generated.
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Theorem 3.3. Let u,v : [0, 1] — [a, b] be two continuous functions and © is represented by an increasing multiplicative
generator g and m be the same as in Theorem 2.8. If u and v are comonotone, then the inequality

sup sup sup
/ (u@v)@dmz(/ u@dm)@(/ v@dm) (3.4)
[0,1] [0,1] [0,1]

holds and the reverse inequality holds whenever u and v are countermonotone functions.

Proof. Theorem 2.9 implies that

su D 1
/ ' (uOv) ©dm = lim ©Ov)©dm, = lim ()" (/ g (o) ) dx) .
[ —00 0

0,1] — J0,1]

If u and v are comonotone functions, then using first Theorem 3.1 and then Theorem 2.9 we have

sup 1
/ uOv)©dm Alim (g*)7l </ g (u o) (x) dx)
[ — 00 0

0,1]
1 1
Jlim ((gk)] ( / g (u (x))dx) o (") ( / g" (v (%) dx))
— 00 0 0
1 1
(Ali,r{,‘o (g,\)—l </0 2 (u (x))dx)) ©) (JL‘}}O (gx)—l (/0 & (v (X)) dx)>
sup sup
:(/ u@dm)@(/ v@dm).
[0,1] [0,1]

Hence, (3.4) is valid. Similarly, if u and v are countermonotone functions, then by Theorems 3.1 and 2.9 we can prove the
following:

sup sup sup
(/ (u@v)@dm)f(/ u@dm)@(/ v@dm).
[0,1] [0,1] [0,1]

Thereby, the theorem is proved. O

v

Example 3.4. Let g*(x) = e* and ¥ (x) be from Theorem 2.8. Then
XOy=x+y

and

1
lim <X In (™ + e’W)> = max(x, y).

A—00
If u and v are comonotone, then the inequality
sup (u (x) + v (x) + ¥ (x)) = sup (u (x) + ¥ (x)) + sup (v (x) + ¥ (x))
holds and the reverse inequality holds whenever u and v are countermonotone functions.
Note that the third important case @ = max and ©® = min has been studied in [4-6] and the pseudo-integral in such a
case yields the Sugeno integral.

4. Further discussions

In this section, we provide a strengthened version of Chebyshev’s inequality for pseudo-integrals.

Theorem 4.1. Let u, v : [0, 1] — [a, b] be two measurable functions and let a generator g : [a, b] — [0, o) of the pseudo-
addition @ and the pseudo-multiplication ©® be an increasing function and ¢ : [a, b] — [a, b] be a continuous and strictly
increasing function such that ¢ commutes with ©. If u and v are comonotone, then the inequality

D D D
g (/ P UOV) dX) > (cﬂ (/ @ (u) dX)> 0 <<0‘1 ([ @ (v)dX>> (4.1)
[0,1] [0,1] [0,1]

holds and the reverse inequality holds whenever u and v are countermonotone functions.

Proof. Since ¢ commutes with ©, then we have

) )
/ puUOv)dx = / (p(u) © ¢ (v)) dx. (4.2)
[

0,1] [0.1]
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If u and v are comonotone functions and ¢ is a continuous and strictly increasing function, then ¢(u) and ¢(v) are also
comonotone. From (4.2) and using Theorem 3.1, we have

S @ ®
/ puOv)dx > (/ (p(u)dx> ® (/ (p(v)dx>
[0,1] [0,1] [0,1]
® ®
() (o))
[0,1] [0,1]

where ¢ commutes with ©. Hence, (4.1) is valid. Similarly, if u and v are countermonotone functions and ¢ is a continuous
and strictly increasing function, then ¢ (u) and ¢(v) are also countermonotone. From (4.2) and using Theorem 3.1, we can
prove the following:

D D D
g ! (f @ (UO ) dx) < (w‘l (/ @ (u) dx)) 0] <¢—1 (f so(v)dx)>,
[0,1] [0,1] [0,1]

where ¢ commutes with ©. Thereby, the theorem is proved. O

\Y

Corollary 4.2. Let u, v : [0, 1] — [a, b] be two measurable functions and let a generator g : [a, b] — [0, 00) of the pseudo-
addition @ and the pseudo-multiplication © be a increasing function. If u and v are comonotone, then the inequality

® 1 @ 1 @ 1
(worre) = ([ ) o ([, )
[0,1] [0,1] [0,1]

holds for all 0 < s < oo where (.)* commutes with ® and the reverse inequality holds whenever u and v are countermonotone
functions.

Now we consider the second class, whenx @y = max(x,y) andx Oy =g ' (g ®) g (¥)) .

Theorem 4.3. Let u,v : [0,1] — [a, b] be two continuous functions and © is represented by an increasing multiplicative
generator g and ¢ : [a, b] — [a, b] be a continuous and strictly increasing function such that ¢ commutes with © and m be the
same as in Theorem 2.8. If u and v are comonotone, it holds

sup sup sup
gp_l (/ e(UOV)O dm) > (q)—l (/ X XO) dm)) O} <g0_1 (/ o) O dm)) (4.4)
[0,1] [0,1] [0,1]

and the reverse inequality holds whenever u and v are countermonotone functions.

Proof. Theorem 2.9 implies that

sup 5208 _ 1
/ 9 UOv)©dm = lim ¢ (uO V) ©dm, = lim (g") 1(/ g’W(gp(u@v))(x))dx).
[0,1] A—>00 [0,1] A—00 0

If u and v are comonotone functions and ¢ is a continuous and strictly increasing function, then using first Theorem 4.1 and
then Theorem 2.9 we have

g (f[:? PpUOV)O dm) =¢! (klirgo )" (/OlgA (9 (WO V) (%) dX>>

<<0‘1 ((gk)_] (folgA (¢ (WO V) (%)) dX>>)

Jlim. [((g*)‘1 (w ( /O P ew (x)))dx))) © <(g*)‘1 <¢-1 ( /0 ¢ 0w dx)))}
((gk)‘1 (qﬂ ( /0 " (o u00)) dx))) © lim <(gk)‘1 (qﬂ ( /0 2 o) dx)))

(o ([ yr@eem))o (s ([, e om)).

where ¢ commutes with ©. Hence, (4.4) is valid. Similarly, if u and v are countermonotone functions and ¢ is a continuous
and strictly increasing function, then using first Theorem 4.1 and then Theorem 2.9 we can prove the following;:

sup sup sup
¢! (/ w(u@v)@dm)f(ga_l (/ </>(Ll)®dm))®<go‘1 (/ ga(v)@dm)),
[0,1] [0,1] [0,1]

where ¢ commutes with ©. Thereby, the theorem is proved. O

= lim

IV
3

I
5
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Corollary 4.4. Let u,v : [0, 1] — [a, b] be two continuous functions and © is represented by an increasing multiplicative
generator g and m be the same as in Theorem 2.8. If u and v are comonotone, it holds

sup % sup % sup %
(/ (u@v)SQdm> z(/ u5®dm) @(/ vs®dm)
[0.1] [0,1] [0,1]

orall0 < s < oo where (.)° commutes with ® and the reverse inequalit holds whenever u and v are countermonotone
y
functions.

Note that the third important case & = max and ® = min has been studied in [24,25] and the pseudo-integral in such
a case yields the Sugeno integral.

5. Conclusion

We have proved the Chebyshev type inequalities for pseudo-integrals. There are two classes of pseudo-integrals: the
pseudo-integrals based on a function reduce on the g-integral, where pseudo-operations are defined by a monotone and
continuous function g and the pseudo-integrals based on the semiring ([a, b], max, ®), where © is generated. Moreover, a
strengthened version of Chebyshev’s inequality for pseudo-integrals is proved.
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