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1. INTRODUCTION

In science and technology, vagueness or ambiguity is an inevitable phenomena. Hence to un-
derstand and interpret the models containing elements of uncertainty, probabilistic (stochas-
tic, random) or possibilistic approaches are developed. Generally, the possibilistic approaches
are based on fuzzy set theory.

Fuzzy set theory was firstly introduced by L. A. Zadeh in 1965 [1]. In fuzzy sets, every element
in the set is accompanied with a function p : X — [0, 1], called membership function. The
membership function may have uncertainty in some applications because of the subjectivity
of the expert or the missing information in the model, as well. Hence some extensions of
fuzzy set theory were proposed [2-4]. One of these extensions is Atanassov’s intuitionistic
fuzzy set (IFS) theory [2].

In 1986, Atanassov [2] introduced the concept of intuitionistic fuzzy sets and carried out
rigorous researches to develop the theory [5]. In this set concept, he introduced a new degree
v: X — [0,1], called non-membership function, such that the sum g+ v is less than or equal
to 1. Hence the difference 1 — (u+ v) is regarded as degree of hesitation. Since intuitionistic
fuzzy set theory contains membership function, non-membership function and the degree of
hesitation, it can be regarded as a tool which is more flexible and closer to human reasoning
in handling uncertainty due to imprecise knowledge or data.

Intuitionistic fuzzy set and fuzzy set theory have flourishing interesting applications in dif-
ferent fields of science and engineering such as population dynamics [6], decision-making
problems [7, 8] image processing and pattern recognition [9], medicine [10, 11], fault analysis
[12]. More detailed information about applicability of fuzzy sets and intuitionistic fuzzy sets
can be found in [13-21].

The space of compact and convex sets has a linear structure with respect to Minkowski sum
and scalar multiplication [22]. This linear structure is that of a cone rather than a vector
space since the inverse element of a set with respect to Minkowski sum does not always exists.
That is, if A = {a} is not a singleton set, the Minkowski sum of A and —A is not always
the identity element {0} i.e., A+ (—1)A # {0} [22]. This is a drawback not only in theory
of compact and convex sets but also in theory of fuzzy sets and IFS. That is why Hukuhara
tried to handle the inverse element problem. He defined a new difference called Hukuhara
difference (H-difference) for compact and convex sets [23]. Later Hukuhara difference of
fuzzy sets and Hukuhara derivative (H-derivative) of fuzzy number valued functions were
introduced and studied [24-26].

The concept of fuzzy integral was firstly defined by Sugeno [27]. Later Ralescu and Adams
defined the fuzzy integral of positive measurable functions [28]. They studied some proper-
ties such as monotone convergence theorem and Fatou’s lemma. Later Dubois and Parade
generalized the Riemann integral over compact and convex sets to fuzzy valued functions
[29]. This approach is mainly related with the concept of Aumann integral. Aumann in-
tegral is defined for set valued functions by Aumann [30]. Since a fuzzy-valued function is
essentially a family of set-valued functions, fuzzy Aumann integration concept is employed
in the concept of fuzzy integral and fuzzy differential equations [22, 25].
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In this paper we have firstly defined a new metric in intuitionistic fuzzy environment and
study its properties. Then we have shown that the metric space of fuzzy number valued
functions is complete under this metric. Moreover, we have studied the concepts of the
Aumann integration for intuitionistic fuzzy number valued functions in terms of o and f3
cuts. And we have proved the relation between Hukuhara derivative and Aumann integral
for intuitionistic fuzzy valued functions by using the fundamental theorem of calculus.

This paper is organized as follows. In Section 2 some preliminaries are given. In Section 3
we introduce a metric on the set of intuitionistic fuzzy numbers and study its properties.
In Section 4, we study some fundamental theorems on Aumann integration and Hukuhara
differentiability for intuitionistic fuzzy valued functions. Finally we give summary and con-
clusions in Section 5.

2. PRELIMINARIES

Definition 2.0.1 /5] Let pa,va : R" — [0,1] be two functions such that for each x € R™,
0 < pa(z)+va(x) <1 holds. The set

Ai = {(IvuA(x>7VA(x)> HEUES Rn;,u/AayA ' R" — [07 1]}

15 called an intuitionistic fuzzy set in R™. Here pa and va are called membership and non-
membership functions, respectively.

We will denote set of all intuitionistic fuzzy sets in R™ by I F(R™).

Definition 2.0.2 [5] Let A" € IF(R"™). The a-cut of A’ is defined as follows:
For a € (0,1]

and for a =0

Definition 2.0.3 [5] Let AP € IF(R™). The 3-cut of A’ is defined as follows:

For 5 €[0,1)
A*(B) = {z € R" : vy (x) < B},
and for p =1

A =dl | 4a®)
pelo,1)
Definition 2.0.4 [5] Let A € IF(R"). For o and § € [0,1] with 0 < a4+ 3 < 1, the set
A<0556) = {.T eR": MA(I') > o, VA(.Z') < 5}
is called (o, B)-cut of Al
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Theorem 2.0.1 [5] Let A € IF(R"™). Then
Ala, ) = A(e) N A*(B)

holds.

We will denote the set of all intuitionistic fuzzy numbers in R™ by [ Fy(R").

Definition 2.0.5 [31] Let X be a topological space. Let f be a function from X to R U
{—00,0}.

1. f is called an upper semi-continuous function if for all k € R{x € X : f(z) < k} is an
open set.

2. f is called an lower semi-continuous function if for all k € R{x € X : f(x) > k} is an
open set.

Definition 2.0.6 [32] Let f be a function defined on a convex subset K of R™.

1. f is called a quasi-concave function on K if for all z,y € K and ¢ € [0, 1],

[tz + (1 —ty)) = min{f(z), f(y)}
holds.

2. f is called a quasi-convex function on K if for all z, y € K and t € [0, 1],

flte + (1 —ty)) < max{f(z), f(y)}
holds.

Definition 2.0.7 An intuitionistic fuzzy set A € IF(R™) satisfying the following properties
15 called an intuitionistic fuzzy number in R™:

1. A’ is a normal set, i.e., A(1) # @ and A*(0) # @.
2. A(0) and A*(1) are bounded sets in R™.

3. pa : R" — [0,1] is an upper semi-continuous function; i.e., Vk € Rt U {0}, {x € A :
pa(x) < k} is an open set.

4. vy : R" — [0,1] is a lower semi-continuous function; i.e., Vk € R{z € A : va(z) > k}
is an open set.

5. The membership function p, is quasi-concave; i.e., VA € [0,1],Vz, y € R"

paAr + (1= A)y) = min(pa(z), pa(y))
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6. The non-membership function v4 is quasi-convex; i.e.,¥\ € [0,1],Vz, y € R"
va(Ar + (1 — Ny) < max(va(z),va(y)); VA € [0, 1],

Definition 2.0.8 [22] Let x € R" and A be a non-empty subset of R"™. The distance from x

to A is determined by
d(xz,A) =inf{||z —al| : a € A}

Definition 2.0.9 [22/ Let A and B be non-empty subsets of R™. Let S} denote the closed
unit ball in R".

1. The Hausdorff separation of A to B is defined by

p(A,B) =sup{d(a,B) :a € A}

or, equivalently,
p(A,B) =inf{r >0: AC B+rS}

2. The Hausdorff separation of A to B is defined by

p(B,A) =sup{d(b,A) : b€ B}

or, equivalently,
p(B,A) =inf{r >0: B C A+ rST}
Note that p(A, B) # p(B, A) in general.

Definition 2.0.10 [22] Let A and B be non-empty subsets of R™. The Hausdorff distance
of A and B 1is defined as

dH(Aa B) = maX{p(Aa B)a p(Ba A)}
Note that the Hausdorff distance function is a metric on the family of non-empty compact
subsets of R"™.

Theorem 2.0.2 [22] Let A, B,C and D be compact sets in R™ and A € R. Then the
followings hold:

1.
2.

dy(AA,AB) = |\ dy (A, B)
3.

dy(A+ B,C + D) < dy(A,C) +du(B, D)
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We will denote set of all compact and convex subsets of R” by K«(R").
Theorem 2.0.3 [22/(Kc(R"),dy) is a complete metric space.

Theorem 2.0.4 Let {Cs: 8 € [0,1]} be a family of subsets of R™ satisfying the followings:

1. Cj3 is a non-empty compact and convex subset of R”"
2. IfOSBl Sﬂg S 1 then Cﬁl Q 052

3. If (8,) is a non-increasing converging sequence to [ then Cy = (>, Cs,

Then {p € [0,1] : © € Cs} is a closed and bounded interval.

Proof For z € (4, define I, = {f € [0,1] : x € Cs}. Since I, is bounded, its infimum
exists, say 0* = inf I,. If we show [, = [8*, 1] then the proof is done.

If p* =1 then I, = {1} is and there is nothing to prove..

Assume that f* < 1 and 8 € (8*,1). By the definition of infimum there exists a real number
B1 € I, such that g* < 8; < 3. Hence by (2) we can write that Cs, C Cjs. Since 5y € I, we
get v € Uy, = x € U3 = B € I,. And this means that every [ larger than 3* is an element
of I,. Hence (5*,1] C I,.

Assume (f3,,) is a non-increasing sequence converging to g*. Since f* < f,, and Cp C Cj,
we have

Cye = (1) Cs,
n=1

And since (8,,) C I, for every n € N, v € C3, = v € Cg« = * € I,. Hence [5*,1] C I,.
Now let us show that I, C [5*, 1].
Let 8 € I,. Then 8* < = B € [8*,1] = I, C [, 1].

Therefore we obtain that I, = [$*,1]. Namely, I, is a closed and bounded interval. O

Theorem 2.0.5 [3/] Let Al € IFyN(R) and o, B € [0,1] such that its o and [ cuts given
by Ala) = {z € R" : pa(z) > a} and A*(B) = {z € R" : va(z) < B}. Then the followings
hold:

1. For every a € [0,1], A(«) are non-empty compact and convex sets in R™.

2. f0<a; <ay <1 then A(as) C A(ay).
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3. If (o) is a non-decreasing sequence in [0, 1] converging to « then
() Alaw) = A(e).
n=1

4. If (o) is a non-increasing sequence in [0, 1] converging to 0 then

cl (U A(an)) = A(0).

5. For every ( € [0, 1], A*(8) are non-empty compact and convex sets in R".

7. If (B,) is a non-increasing sequence in [0, 1] converging to /5 then
[ A°(B) = A*(B).
n=1

8. If (5,) is a non-decreasing sequence in [0, 1] converging to 1 then

cl (O A*(@@) = A*(1).

Theorem 2.0.6 [33] Let {C,, CR" : a € [0, 1]} be a family of sets in R™ satisfying (1.)-(4.)
in Theorem 2.0.5 and {Cs CR"™: 5 € [0,1]} be a family of set in R™ satisfying (5.)-(8.) in
Theorem 2.0.5 Let us define the functions p: R™ — [0,1] and v : R™ — [0,1] by

[ sup{a€0,1]:x € My}, z€Cy
() = { 0, z ¢ Cy

o mf{ﬁ S [0, 1] T Mg}, x e}
I/(ZE) - { 1, T ¢ Cl
Then there exists an intuitionistic fuzzy number A* € IFy(R™) with its a and B cuts A(c)
and A*(B) satisfying the followings:
1. For all a € [0, 1], A(a) = C,.
2. For all g € [0,1], A*(B) = Cps.

Definition 2.0.11 [22/ Let A and B be two nonempty subsets of R" and ¢ € R. The
Minkowski addition and scalar multiplication are defined as follows:

A+B = {a+b:ac€Aandbec B}
cA = {ca:a€ A}
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Definition 2.0.12 [33/Let A', B' € IFN(R") and ¢ € R — {0}. Minkowski addition and
scalar multiplication of fuzzy numbers in I Fxn(R™) is defined level wise as follows:

Al 4 B = C’ & Cla) = A(a) + B(a) and C*(8) = A*(B) + B*(B),
c(AY) = D' D(a) = cA(a) and D*(B) = cA*(B).

Theorem 2.0.7 [33] [Fyn(R") is closed under Minkowski addition and scalar multiplication.

Definition 2.0.13 Let A, B' € IFy(R"). The Hukuhara difference of A* and B' is C*, if
it exists, such that B L S
AogB =C"<«<= A'=B"+C"

Definition 2.0.14 Let Ai, Bl € IFy(R™). The generalized Hukuhara difference of A" and
Bt is C°, if it exists, such that

Ay B = e A = B+ or B = Ai 4 (—1)C

3. AN INTUITIONISTIC FUZZY METRIC AND ITS PROPERTIES

Theorem 3.0.1 Let A', B € IFy(R"). Let

Dl(f:li, " = sup{dp(A(a),B(a)):a € [0
Dy(A',B') = sup{du(A(B), B(8)): 5 € [0.1]}

o &9

The function

Doo(A?, BY) = max{D, (A", BY), D,(A*, BY)}
defines a metric on IFx(R™). Hence (IFn(R™), D) is a metric space.

Proof Let us show that the metric axioms are satisfied by D,

M1.
DL(A,B) = 0 Dy(A,B) =0 and DA B) =0
< A(a) = B(a) and A*(5) = B*(B)
o Az _ Bz
M2.

Doo(A', B = max{D. (A", B, Do(B', A1)}
= maX{Dl(Bia‘Ai>7D2<Ai7Bi)}
= D, (B, A)
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M3. Let A", BP and C" € IFy. Since

IA A
14

Then

max{D; (A", BY), Dy(B', A} < max{D; (A", C*) + Dy (C*, BY), Dy(A", C?) + Dy(C*, B')}
Since for any reel numbers a and b

a+b+la—0|
2

max{a,b} =

holds. So one can easily obtain that

max{D; (A%, C%) + D;(C?, BY), Do(A*, C*) + Dy(C*, B} < max{D; (A%, C?), Dy(A*,C?)}
+ max{D;(C?, BY), Dy(C, B)}

Hence the triangle inequality

Doo(A', B) < Doo(A*,C?) + Do (C*, BY)
is satisfied. O

Theorem 3.0.2 Let A", B, C' and D' € IFy(R") and A € R. Then the followings hold:

1.
Doo(A' + C*, B' 4+ ") = Do (A!, BY)
2. ~ . ~ . ~ . ~ .
Do (MA*, AB") = |\| Do (A", BY)
Do (A"+ B",C"+ D") < Do(A*,C") + D (B*, D*)
Proof

it is easy to see (1.) and (2.) are satisfied. Let us show (3.). By (3.) in Theorem 2.0.2 we
have

Dy (A%, CY) + Dy(B', DY)
Dy(A?,CY) + Dy(B!, DY)

Dy(A" + B',C" + DY)
Dy(A' + B, C" + DY)

IN N
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Since for any reel numbers a and b

a+b+la—0
2

max{a,b} =

holds then we can write that

max{D; (A" + B!, C* + D'), Dy(A* + B,C* + DY)} < max{D;(A4%,C%), Dy(A%,CH)}
+ maX{Dl(Bi,Di),Dg(Bi,Di)}
Hence ~ . ~ . ~ . ~ . ~ . ~ . ~ . ~ .
Doo(A" + B',C" + D") < Dyo(A", C*) + Do (B, D)
holds. O

Theorem 3.0.3 (IFn(R"), Dy) is a complete metric space.

Proof Let (Ai) be a Cauchy sequence in I Fy(R"). Let Ag(a) and Aj(8) be the a and 3
cuts of A% for each k € N. Since (A}) is a Cauchy sequence then for each a and 3 € [0, 1],
Ai(a) and A;(B) are Cauchy sequences in (K¢(R"),dy) as well. Since (K¢(R"),dy) is a

complete metric space then there exist C(«) and C*(5) in K¢(R™) such that
du(Ak(a),C(a)) — 0
du(AL(B), C*(B)) — O

If the family of sets {A(«) : o € [0, 1]} satisfies (1.)-(4.) in Theorem 2.0.5 and {A*(5) : 5 €
[0, 1]} satisfies (5.)-(8.) in Theorem 2.0.5 then there exist an intuitionistic fuzzy number A’
such that its o and 8 cuts are A(a) = C(«) and A*(5) = C*(B) by Theorem 2.0.6. Now let
us prove this A” exists. By [22] {A(a) : a € [0, 1]} satisfies (1.)-(4.) in Theorem 2.0.5. So
let us show that {A*(8) : 5 € [0, 1]} satisfies (5.)-(8.) in Theorem 2.0.5.

5. Since for every g € [0,1], C*(8) € Kc(R™), C*(B) is a compact and convex set.

p(C*(B1), C*(B2)) < dp (C*(Br), AL(Br)) + p(AL(Br), Ak(B2)) + p(Ak(B2), C7(62))

Since 51 < By we can write that Aj(51) € Aj(52). Hence the Hausdorff separation
dy (AL (Br), A (B2)) = 0

And as k — oo we have p(C*(B1), Ax(81)) — 0 and dj; (A5 (52),C*(B2)) — 0

So the Hausdorff separation p(C*(8;1),C*(52)) = 0 and this implies that C*(3;) C
C*(Ba).
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7. Let (53,) be a non-increasing sequence converging to (§ in [0, 1]. So by the result above

C*(p) C C*(B,) for n=1,2,3, ..., so
o8 € () (8)
n=1

Let z € No2,C*(f,) then for every n € N, x € C*(f3,,). Since {z} C C*(5,), we can
write that

p({x},C*(B) < dy(C(Bn), C7(B))

<
< p(C(Bn), A (Bn)) + p(AL(Bn), AR (B)) + p(AL(8), C*(B))

Since dy (A3 (8), C*(8)) — 0 we have p(C*(8n), A;(6n)) — 0 and p(AL(8), C*(B)) = 0.
As n — oo we have p(Aj(8n), Ax(B)) — 0. Thus x € C*(B). So (C*(5,) C C*(B).

As a result

C*(B) = () C*(Bn)

8. Let (5,) be a non-increasing sequence converging to 1 in [0, 1]. Since for any n € N,
C*(Bn) € C*(1) then we can obtain that

kw(Ume)gﬁa»

n=1

Let © € C*(1). Then by the Hausdorff separation we can write that
p({z}, C7(Bn)) < p({z}, (1)) + p(C7(1), C7(Bn))-

Since {z} C C*(1) we obtain that p({z}, C*(1)) =0. As n — oo,

p(C*(1), C*(Bn)) = 0

is satisfied. Hence we obtain that p({z},C*(8,)) — 0 and {z} C C*(5,). So

and

C*(1) C kap (U c*<5n)>

n=1

are satisfied. As a result, we obtain

C*(1) = kap ([] C*(ﬁn)> .
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So, by Theorem 2.0.6 there exists an intuitionistic fuzzy number A’ such that A(a) = C(a)
and A*(5) = C*(5) Moreover,

du(Ay(5), A*(B))

A IA A
IS8
¢
N
?;i
=@

Taking the limit as j — oo we obtain dg (A} (5), A*(8)) < € for all £ > N(¢) uniformly in
B € [0,1] so that do(A5(5), A*(B)) < € for all k > N(e).

Hence A — A’ in IFy(R™), which completes the proof. O

4. INTUITIONISTIC FUZZY NUMBER VALUED FUNCTIONS

Definition 4.0.1 A mapping f from a domain T C R into I F(R™) is called an intuitionistic
fuzzy function (mapping).

Definition 4.0.2 An intuitionistic fuzzy function f : [a,b] C R — IFy(R") is called con-
tinuous at xg € |a,b] if for every e > 0 there exists a 6 > 0 such that

Doo(f (), f(20)) <€
holds for all x € [a,b] with |z — x| < 4.

Corollary 4.0.1 Let C([a,b], IFN(R™)) be the space of continuous functions from |a,b] to
IFN(R™). C([a,b], IFn(R™)) is complete under the following metric:

Dy(f,9) = sup{Doo(f (), g(x)) : @ € [a, b]}.

Proof Let (f,) C C(la,b], I Fx(R™)) be a Cauchy sequence of functions. So for every € > 0
there exists ng € N so that when m, n > ng, we have

Dy(fm, fa) = sup{Doo(fm(2), fu(2)) : 7 € [a,b]} <.
Hence for every = € [a, b]
Doo(fin(), fn(x)) <€

holds.. That is why, (f,.(z)), I Fx(R) is a Cauchy sequence in I F(R™) too. Since the space
of intuitionistic numbers is complete with respect to D,

fu(z) = f(x) € [IFN(R™)

holds as n — oco. As the convergence under supremum metric is uniform and f,, is continuous
for any n € N then f is continuous, as well. That is why, f € C([a,b], [Fy(R™)) and so
C([a,b], I Fx(R)) is complete with respect to the metric Ds. O
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4.1. Hukuhara Differentiability

Definition 4.1.1 [35] Let f : (a,b) — IFn(R) be an intuitionistic fuzzy number valued
function and to,to + h € (a,b). f is called Hukuhara differentiable at to if there exists an
element fy;(to) € IFN(R) such that for all h > 0 the followings is satisfied

h —h
hligﬂf(to + )h@H f(to) _ hli%ﬂf(t(]) @th(to ) — ot

Theorem 4.1.1 [35] Let f : (a,b) — IF(R) be an intuitionistic fuzzy function. Let

f(t,a) = [ilt,a), f(t, )] and f(t, B) = [fi(t, B), fo(t, B)] be its o and B culs, respectively.
If f:(a,b) — I F(R) is Hukuhara differentiable then the functions fi(t,«), fo(t, o), fi(t,B)
and f5(t, B) are differentiable in classical sense for each o, B € [0,1] such that

fi(te) = [filt,a), f5(t )]
FI8) = A6, £t )]

4.2. Aumann Integration

Definition 4.2.1 [22] A selector of a set valued function f: T CR — Ko(R") is a single
valued function g : T'— R"™ such that for allt € T', g(t) € f(t).

We will denote the set of integrable selectors of f by S(f).

Definition 4.2.2 [22] Let f : [a,b] — Kc(R™). Then the Aumann integral of f over |a, b
1s defined as

/ f(t)dt:{/ k(D)dt - k € S(f)}

If S(f) # 0 then we say that f is Aumann integrable over |a,b).

Definition 4.2.3 An intuitionistic fuzzy function f : T C R — IF(R"™) is continuous at
to € T, if for every € > 0 there exists a 6 > 0 such that

Deo(f(t), f(to)) <&
for allt € T with |t — to| < 0.

Definition 4.2.4 f : [a,b] — [ F(R™) is called integrably bounded if there exists an integrable
real valued function h : [0,1] — R such that

D(f(t),0) < h(t).

Definition 4.2.5 Let [ : [a,b] — [F(R") be an intuitionistic fuzzy function. If for each «
and 8 € [0,1], the o and B cuts of f are (Lebesque) measurable then f is called strongly
measurable.
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Definition 4.2.6 Let f : [a,b] — IF(R") and denote its o and (8 cuts by f(t,a) and
[*(t, B) respectively. If there exists an intuitionistic fuzzy number A® € IF(R™) such that for
each o and f € [0, 1]

b

Ala) = /f(t,a)dt
b

e = [ resd

then f is said to be Aumann integrable over [a,b] and At which is denoted by f; f(t)dt, is
called its (intuitionistic) Aumann integral over |a, b.

Theorem 4.2.1 [22] If f : [a,b] — Kc(R™) is measurable and integrably bounded then it is
Aumann integrable over [a,b]. Moreover, the integral of f is a compact and convex set in
Kc(R™).

Theorem 4.2.2 [22]Let fi, (k = 1,2,....0and f : [a,b] C R — Kc(R"™) be measurable and
uniformly integrably bounded set valued functions. If for all x € la,b], fe(z) — f(x) as

k — oo then
b b

Theorem 4.2.3 Let f : [a,b] — [ Fx(R"™) and denote its a and B cut by f(t,«) and f*(t, B)
respectively.

If f is strongly measurable and integrably bounded, then it is Aumann integrable over [a,b).
Proof

Let f be strongly measurable and integrably bounded then f(¢,«) and f*(t, ) are integrable
for each o and f in [0, 1].

Let C, = f; f(t,a)dt and Cyz = fab f(t,B)dt. We need to show whether the family of sets
{Cy : a € [0,1]} satisfies (1.)-(4.) in Theorem 2.0.5 and {Cjs : § € [0, 1]} satisfies (5.)-(8.)
in Theorem 2.0.5. By [22], {C, : @ € [0,1]} satisfies (1.)-(4.) in Theorem 2.0.5. So let us
show that {Cs : § € [0,1]} satisfies (5.)-(8.) in Theorem 2.0.5.

Since f*(t, ) is integrable for each 8 € [0,1], Cs # @ and since for each 0 < 51 < 5 <1
we have f*(t,51) C f*(t,B2). So we obtain Cy, C Cl,.

Let (Bx) C [0, 1] be a non-increasing sequence converging to 5. Since f is an intuitionistic
fuzzy number valued function, we obtain that f*(¢,5r) — f*(¢t,5). by Theorem 2.0.5.
Moreover, since for all 5 € [0,1] and t € [a,b] we have dy(f(t,5),{0}) < du(f(t,1),{0}),
f*(t, B) is uniformly integrably bounded on [a,b]. So by Theorem 4.2.2

Cgk — Cg

in (Ko(R™),dy).
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Let (Bx) C [0, 1] be a non-decreasing sequence converging to 1 then by the similar reasoning
above we obtain

Cﬁk — (4
Hence by Theorem 2.0.6, there exists an intuitionistic fuzzy number A* € TF(R") with
Ala) = f; f(t,a)dt and A*(B) = f; f*(t,8)dt. So f is Aumann integrable. O

Lemma 4.2.1 If f : [a,b] — I Fn(R) is continuous then it is strongly measurable.

Proof Let € > 0 be given. Since f : [a,b] — IFx(R) is continuous at an arbitrary point
xo € [a,b] then there exists a 0 > 0 such that for x € [a,b] and |z — x| < § we have

Doo(f(), f(20)) <€

Since

Doo(f(x), f(w0)) = max{D:(f(z), f(z0)), Da(f (), f(x0))} <€

for x € [a,b] and |z — x| < § we have

du(f(z;a), f(zo;a)) <e
and
du(f*(x; 8), " (wo; B)) < €.
So f(z;a) and f*(x;B) are continuous an arbitrary point xy € [a,b]. Since a and  cuts of
intuitionistic fuzzy number valued functions are continuous they are measurable set valued
functions [22]. Hence f : [a,b] — IFnN(R) is a strongly measurable intuitionistic fuzzy
number valued function. a

Theorem 4.2.4 If f : [a,b] = IFy(R) is a continuous fuzzy number valued function then
it is Aumann integrable.

Proof Since f is continuous then it is strongly measurable by Lemma 4.2.1. Since

du(f(z; @), 0) < dp(f(2:0),0)
and
du(f*(2;8),0) < du(f*(2;1),0)
then we have
Doo(f,0) < max{dy(f(2;0),0),dn(f"(z;1),0)}.
Let us define a function h : [a,b] — R such that
h(z) = max{dg(f(z;0),0),dy(f*(x;1),0)}.

So for every z € [a, b

Doo(f,0) < h(x)
is satisfied. Since h is integrable f is integrably bounded.

Therefore, since f : [a,b] — [Fy(R) is strongly measurable and integrably bounded, f is
Aumann integrable |
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Theorem 4.2.5 Let f,g : [a,b] = [FN(R) and A\ € R be given. If f and g are strongly
measurable and integrably bounded then the followings are satisfied.

1. f + g is Aumann integrable on [a, b] and

b b

[ 8@+ g@da = [ fa)do + / g(z)da

a a

holds.

2. Afis Aumann integrable on [a, b] and

holds.

3. For any ¢ € (a,b),

/ab f(z)dx = /acf(:v)d:c + /cbf(:r;)dx

holds.

Proof
1. Let f and g € I Fy(R) such that their a and 8 cuts denoted by f(z; ) = [f1(x; ), fo(z; )],
[ (@ 8) = [f7 (2 B), f3 (2; B)] and g(x; ) = [g1(x; @), g2(x; )], 9" (; B) = [g7 (2 B), g5(; B)]
respectively. Since f and ¢ are are strongly measurable and integrably bounded then

f + g is also strongly measurable and integrably bounded. Hence f + ¢ is Aumann
integrable. By the definition of Aumann integration we can obtain the followings.

([ +soni) @ = [0+ gtaiaris
_ / (Flas0) + g a))da
= /ab[fl(:c;a) + g1(z; @), fo(z; @) + go(z; ) |dx

- / s 0), ol a)de + / 02z 0), ga(: )] d.
and

( / o) + g<x>>dx> (8) = / U@ B) + 61l B), (2B + g3 a: Bl

b b
- / (25 8), 5 : B))de + / 9% (@3 ), g3 B)]d.
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Hence
/a (F(a) + g(a))de = / )+ / ' gla)da
is satisfied.

The proof of 2. and 3. can be done in a similar way. O

Theorem 4.2.6 [22] If f,g : [a,b] — Kc(R™) are Aumann integrable, then dy(f,g) :
[a,b] — R is integrable and

du( [ s, [ o) < [ dn(r(o).g)at

Theorem 4.2.7 If f, g : [a,b] — [F(R™) are Aumann integrable, then D(f,g) : [a,b] = R
15 integrable and

b b b
Do / F(t)dt, / g(t)dt) < / Dool(f (1), g(8))dt
Proof We need to show that
D / f(t)dt, / g(t)dt) < / D, (f(t). g(t))dt
b b b
Dy / f(t)dt, / g(t)dt) < / Da(f (1), g(t))dt

Since o and [ cuts of an intuitionistic fuzzy number are non-empty compact and convex sets
in R",

b b b
Do / F(t)dt, / g(t)dt) < / Dool(f (1), g(t))dt
holds by Theorem 4.2.6. O

Theorem 4.2.8 Let f : [a,b] = [F(R) be a continuous function. Assume its o and [ cuts
by f(t, ) = [f1(t, ), fo(t, )] and f*(t,B) = [fi(t, B), f5(t, B)] respectively. Then

1. If u(z) = [ f(t)dt is H-differentiable then u}; = f(z)

2. If u(z) = [* f(t)dt is H-differentiable then u}, = —f(z)
Proof

1. Since f is a continuous function then it is Aumann integrable. So there exists u &
IF(R) such that u(z) = [ f(t)dt. Then

u(z,a) = /axf(t,a)dt
@) = [ ria
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So

(2, @), ua(z, 0)] = / "t ). folt ) = | / ) / " halt,o)]
iz, B), wy(z, B)] = / " B), ol Bt = | / TR ). / " folt, B)ldt

Since u(z) is H-differentiable then for each o and £ in [0, 1], ui(x, ), ue(z, @), ui(x, B)
and u}(x, 3) are differentiable and by the fundamental theorem of calculus we obtain

[u'l(x,a),ug(x,a)] = [fl
[(ui)/<w7ﬁ)>(u;)/($aﬁ)] = [ff(taﬂ)7f2<t7ﬁ>]
Hence, vy (x) = f(x)

. This can be proved in a similar manner.

|

Theorem 4.2.9 If f : [a,b] — [F(R) be an H-differentiable function on [a,b] and f};(t) is
Aumann integrable then

holds.
Proof Assumea and §cutsof f are f(t, ) = [fi(t, @), f2(t, )] and f*(¢, 8) = [fi (¢, B), 5 (¢, B)],

/ fa(tdt = F(b) o f(a)

respectively. Since f is differentiable the following classical derivatives fi(t, ), f5(t,a),
(f5)(t, 8) and (f5)'(t, )] exist such that
f't ) = [fi(t, @), f5(t, a)] and (f7)' (2, 8) = [(f7)'(t, B), (f3)'(£, B)].

[ / F(B)d]e = [(b,0) O f(a,a)

is proven in [22]. Similarly we can obtain that

Since

[ tutoa® = [syes). g o)

| / (f7)/(¢. ), / () (¢, B)d]

= [f1*<b75)_ff(avﬁ)af;(b7ﬁ>_f;(a’ﬁ)]
= f7(b,5) eu f*(a, B)

b
f(b) = / 1 (0t + f(a)
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holds if and only if

fb, @) = [/ fu(t)dt]* + f(a,a) and f*(b, ) = [/ (f)"(O)dt]” + f*(a, B)

then we obtain

b
/ L (tdt = F6) S f(a)

5. SUMMARY AND RESULTS

In this paper, we have firstly defined a new distance function based on the well known
Hausdorff metric in order to study the metric properties of intuitionistic fuzzy numbers by
using « and (8 cuts. Then we have proved that this function satisfies the metric axioms
and the space of intuitionistic fuzzy number valued functions is complete under the given
metric. Besides, as a corollary we have proved that the space of continuous intuitionistic
fuzzy number valued functions is complete with respect to the supremum metric D,. And
then, we have extended some fundamental theorems from fuzzy Aumann integration to
intuitionistic fuzzy environment with the help of a and § cuts. Finally we have proved the
relation between Hukuhara derivative and Aumann integral for intuitionistic fuzzy valued
functions by using the fundamental theorem of calculus.
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