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A GENERALIZATION OF STEFFENSEN’S INTEGRAL
INEQUALITY FOR THE SUGENO INTEGRAL

ALI HASSANZADEH

Abstract. In this paper we prove the Bellman generalization of Steffensen’s
integral inequality for the Sugeno integral

<]€1 fgdu>p < ]€A fPdu,

where f is a nonincreasing and left continuous function defined on [0,1] with
f(0) =1, f(1) = 0, g is a nonincreasing function defined on [0,1] with 0 <
g(t) <1, forallte0,1], A= (fol gdp)”, and p > 1.
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1. INTRODUCTION

The concept of a Sugeno integral (fuzzy integral) for a measurable function
on a normalized monotone measure space was introduced by Sugeno [15], who
also discussed some elementary properties of this integral. Further investiga-
tions of the integral were also pursued by Batle and Trillas [3], Wierzchon [18],
Dubois and Prade [4], Grabisch et al. [6], and others.

These concepts were envisioned by Sugeno in his efforts to compare mem-
bership grade functions of fuzzy sets with probabilities. Since no direct com-
parison is possible, Sugeno conceived of the generalization of classical measures
into fuzzy measures as an analogy of the generalization of classical (crisp) sets
into fuzzy sets. Using this analogy, he coined for the nonclassical (nonadditive)
measures the term fuzzy measures. Fuzzy measures, according to Sugeno, are
obtained by replacing the additivity requirement of classical measures with
the weaker requirements of increasing monotonicity (with respect to set inclu-
sion) and continuity. The requirement of continuity was later found to be too
restrictive and was replaced with the weaker requirement of semicontinuity.
The term of fuzzy measure, in the sense of Sugeno, has been accepted by most
researchers working in the area of generalized measures [16, 17].

It is well known that integral inequalities are instrumental in studying the
qualitative analysis of solutions of differential and integral equations [10].

The study of inequalities for Sugeno integral was initiated by Roman-Flores
and Chalco-Cano [12]. Since then, the fuzzy integral counterparts of several
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classical inequalities, including the Chebyshev, Jensen, Minkowski and Holder
inequalities, are given by Flores-Franuli¢c and Romén-Flores [5], Agahi et al.
[2, 1], Mesiar and Ouyang [8], Roman-Flores et al. [13], and others.

Hong et al. [7] considered Steffensen’s Integral inequality for Sugeno inte-
gral. In this paper, we also consider a similar type of Bellman’s inequality for
fuzzy integrals.

2. PRELIMINARIES

For convenience of the reader, we give a survey of the relevant materials
from [17] and [16], without proofs, thus making our exposition self-contained.

Throughout this paper, X is a nonempty set, 3 is a o-algebra of subsets of
X, and all considered subsets belong to X.

DEFINITION 2.1. A set function p: ¥ — [0, 00] is called a fuzzy measure if
the following properties are satisfied
(i) p(@) = 0;
(i) A C B implies u(A) < pu(B);
(iii) A; C Ay C ... implies M(UZOZI An) = limy, 00 1(Ap);
(iv) A1 D Ap D ... and (A1) < oo imply p( (52 An) = limp oo p(Ap).

If 4(X) =1, then p is called a normalized fuzzy measure. When p is a fuzzy
measure, the triple (X, 3, ) is called a fuzzy measure space. If y is a fuzzy
measure on X and D € X, we denote by F#(D) the set of all non-negative
p-measurable functions f: D — [0, co].

For any given f € §#(X), we write F, = {z : f(z) > a}, where a € [0, x0].

DEFINITION 2.2. Let A € ¥, f € §*(X). The fuzzy integral of f on A, with
respect to g1, which is denoted by § 4 Jdp, is defined by

]{4fd,u: sup [a A p(ANF,)] = \/[a/\,u(AﬂFa)].

a€[0,00] a>0

If A= X, then
]{( fdu = \/ o A p(Fo).

When A = X, the fuzzy integral may also be denoted by § fdu .

Sometimes, the fuzzy integral is also called Sugeno’s integral in the litera-
ture. From now on, we make the convention that the appearance of a symbol
f, fdp implies that A € ¥ and f € §(X).

The following theorem gives the most elementary properties of the fuzzy
integral.

THEOREM 2.3 ([16, Theorem 7.2]). (1) If u(A) = 0, then § fdu = 0, for
any f € §H(X).
(2) If §, fdp =0, then p(An{z: f(x) > 0}) =0.
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)
4) £, fdu < p(A).

) fakdp =k A p(A), where k is a nonnegetive constant.
JuANf>a)<a= §f, fdu>a.

) WAN{f>a}) <a={, fdu<a.

) fafdp<ae Iy<a p(An{f>y}) <a.

) fafdp>ae 3v>a pwAN{f>y}) >

THEOREM 2.4 ([14, Lemma 1]). (Jensen type inequality) Let g : [0,1] —
[0,00) be a measurable function. Then

1 1
(]é gdu)péjg gPdu,

The following lemma and theorem are due to D. H. Hong.

forallp > 1.

LEMMA 2.5 ([7, Lemma 1]). Let f be a monincreasing, convex function
defined on [0, 1] with f(0) =1 and f(1) = 0, and let pu be the Lebesque measure

on R. Then .

1
fdu < ][ My,
0

1-)
for A € [0,1].

THEOREM 2.6 ([7, Theorem 1]). Let f be a nonincreasing, convez function
defined on [0,1] with f(0) = 1 and f(1) = 0, g be a nonincreasing function
defined on [0,1] with 0 < g(t) < 1, for all t € [0,1], and let u be the Lebesgue
measure on R. If A\ = fol gdp, then

]{; Jdp < ]€1 fgdp < ]5 fdu,

3. MAIN RESULTS

for A €[0,1].

Steffensen [9] proved the following result. Assume that two integrable func-
tions f(t) and g(t) are defined on the interval (a,b), that f(t) never increases,
and that 0 < g(t) <1 on (a,b). Then

<
/ dt</ F(t) dt</ +Af(lt)dt,

where A = f;g(t)dt

Some generalizations of Steffensen’s inequality may be found in the paper
of B. Meidell and T. Hayashi [9]. J. E. Pecari¢ [11] showed that the Bellman
generalization of Steffensen’s inequality, with very simple modifications of the
conditions, is also true.
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THEOREM 3.1 ([11, Theorem 1]). Let f : [0,1] — R be a nonnegative and
nonincreasing function and let g : [0,1] — R be an integrable function such
that 0 < g(z) <1 (Vx € [0,1]). Ifp > 1, then

1 A
([ swswa < [ rara,

where A = (fol g(t)dt)”.

D. H. Hong [7] established the Steffensen type inequalities for the Sugeno
integral. In this section, we shall obtain a result for the Sugeno integral, which
is similar to Bellman’s generalization of the Steffensen inequality.

The following example shows that the inequality

f ; < (f gy

EXAMPLE 3.2. Let p be the usual Lebesgue measure on R. If we take the

does not hold in general.

functions f(z) = —z + 1, and g(z) = 1%, for all z € [0,1], and p = 2, then,
after some simple computations, we get that A = (Jfol(%)d,u)2 = %,
1 1
f san=f Coandu= \ lanui-zza)
10 10 aef0, 2
1 1

a€l0, 5]

1 1 9 9
F todu=§ Gar =V enugi-o > a)

ozE[O,l%

1
=\ [aA(—EOa+1)]zo.474,

aE[O,%]
and fio (—z + 1)2dp ~ 0.280. So
100
1 » 1 9 9 1 9 1
( ][ Fgdu)” = ( ][ 1o+ Dd)” < ][ (—x+1)%dp=f frdu.
0 0 18 1-X

100

If p=1, then X\ = f; (3)dp = % and

1 1
9
][ (—m+1)d,u<][ —(—z 4+ 1)dp.
1 0 10

io
In what follows, we show that some kind of generalization of the second
part of Steffensen’s inequality is valid for the Sugeno integral.
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THEOREM 3.3. Let f be a nonincreasing, left continuous function defined
on [0,1] with f(0) =1 and f(1) =0, g be a nonincreasing function defined on
[0,1] with 0 < g(t) <1, for allt € [0,1], and let u be the Lebesgue measure on
R. If p > 1, then

1 A
dp)? Pd
(]é fgdu) S]g fPdp,
where)\:(folgd,u)p.

Proof. First, we show that A\ A fol fPdu = fo)‘ fPdp. Since f is nonincreas-
ing and left continuous, h := fP is nonincreasing and left continuous, too.
Therefore

{z:h(z) > a} = [0,h7 ()],
where h~!(y) = sup{x : h(z) > y}. We have that

A
F rdn = (@A n(0.N 0 ' hlz) = a))

0 a>0

=V (@A u([0, A0 (0,57 (@)))

a>0

= \/ (a A [0, N A pf0,h " (a)])

a>0

=AA \/ (oz/\u[O,hil(a)])

a>0

1
:)\/\][ hd.
0

If \=0or A =1, then the result is trivial. Next, assume that 0 < A < 1. Let
fol fPdp < A < 1. Then, by Theorem 2.3 (3) and the Jensen type inequality,

(]ﬁlgfdu)pﬁjﬁlgpfpdﬂs]ﬁl FPd.

Since £ fPdu = A A ) fPdu = §; fPdpu, we obtain

(f fgdn)? < f frdp

If0 < A< ) fPdp, then £ fPdu = A A f5 fPdu = A So (f) gfdu)’ <
(fol gd,u)p = X and the proof is complete. O
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