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Abstract. Pan and concave integrals are division-type nonlinear inte-
grals defined on a monotone measure space. These satisfy the monotone
increasing convergence theorem under reasonable conditions. However,
the monotone decreasing convergence theorem for these integrals was
proved only under limited conditions. In this study we consider the k-
additive monotone measure on a non-discrete measurable space, and ar-
gue this property of Pan and concave integrals on a k-additive monotone
measure space.
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1 Introduction

In the past several decades, various studies have been conducted on monotone
measures (fuzzy measures or capacities) and corresponding nonlinear integrals
for both practical and theoretical purpose. In several fields, such as game theory
([1]), economics ([2]), and decision theory ([3]), these concepts are used as strong
tools to analyze the targets. In most of these analysis, monotone measures are
defined on a finite set and the number of degrees of freedom for a monotone
measure represents its exponential growth with respect to the cardinal number
of data. Some theoretical studies were motivated by the problem of these combi-
natorial explosions. In this study, we selected the two perspectives for examining
this problem, i.e., “k-additivity” and the “convergence theorem.” The former is
a concept for the reduction of parameters to determine a monotone measure and
the latter is used for the approximation of the integral values of a measurable
function with respect to a monotone measure.

k-additivity was defined using the Mobius inversion formula for a non-additive
set function defined on a finite set ([4, 5]). It is utilized to express the set function
using the correlation values among subset elements of the space. k-additivity is
one typical reduction method for the number of these correlations. Consider a
monotone measure on a set with cardinality n; thus, there are 2 — 1 parameters
to determine the set function. However, for a two-additive measure (k = 2), we

(n+1)
2

n
only need parameters to determine the monotone measure. The defini-

tion of k-additivity for general measurable space was introduced by R. Mesiar [6].
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For our arguments and calculations, we reconstruct the concept of k-additivity
in the next section, which is essentially same with the Mesiar’s definition.

In this paper, (X,B) denotes a general measurable space. A set function
@2 B — R is a monotone measure if () = 0 and A C B = pu(A) < u(B).
Thus (X, B, i) is called a monotone measure space. Several integrals are defined
on this space. In this study, we focus on the Pan integral [7] and the concave
integral [8]. These integrals, defined using the basic sum of simple functions,
are called “division-type integrals.” For a simple function Z;L=1 a;ly,, the basic
sum is defined by 2?21 a;jp(A;j). Several complex situations can be derived from
the non-additivity of u. For example, two basic sums are not the same even if
their corresponding simple functions are the same. In this study, we consider
some convergence theorems for these integrals when the corresponding monotone
measure satisfies “k-additivity.”

Let (X, B, i) be a monotone measure space, and f be a measurable function
on X. We consider a function p(r) = u(f > r). This function is used to define
the Choquet, Sugeno, and Shilkret integrals (for example, the Choquet integral

Ik N rdy = J5° p(r)dr). Monotone increasing/decreasing convergence theorems
are valid for them under some reasonable conditions. Details regarding these
integrals and further theoretical investigations were given by J. Kawabe [10].
These integrals were also dealt in [11] (by Klement et al.), they call the function
p a survival function.

Our target integrals, Pan and concave, satisfy the monotone increasing con-
vergence theorem under certain conditions ([12]). The monotone decreasing con-
vergence theorem is very sensitive toward these integrals, this property was
proved in some limited conditions ([12]). There are two conditions for the mono-
tone decreasing convergence theorem for the Pan integral. The first condition is
the sub-additivity. When a monotone measure y is sub-additive, its Pan integral
is a linear function with non-negative coefficients ([13]). Using this property,
the monotone decreasing convergence theorem for the Pan integral was demon-
strated under the condition of continuity of u from below ([12]). When u is
sub-additive, its Pan integral is identical to its concave integral. Thus the mono-
tone decreasing theorem is also valid for the concave integral under the same
conditions. The second condition entails that “the function sequence converges
to 0.” In this case, the monotone decreasing convergence theorem is valid if p
is continuous at (” ([12]). In this study, we prove the monotone decreasing con-
vergence theorem for the Pan integral under the condition that “the function
sequence is uniformly bounded and p is k-additive.” The idea for this proof is not
valid for the concave integral; however, if “the function sequence converges to
0,” the monotone decreasing convergence theorem becomes valid for the concave
integral, under the above conditions (uniformly bounded, and k-additive).



Constructive k-additive measure and Decreasing Convergence Theorems 3

2 Constructive k-additive measure

k-additivity was originally defined for a set-function on a finite set ([4,5] ) and
extended for general measure space by R. Mesiar ([6]). In this section we define
a k-additive measure constructively, which concept is almost same with Mesiar’s
definition.

First, we give an example of a three-points set.

Ezample 1. Let X = {a,b,c} and u be a set function with
w(©0) =0, p({a}) =pa, p(d})=m, p{c})=pe,

M({a7 b}) = Hab, M({b’ C}) = Hbe, M({a’ C}) = Hac, :u({avbv C}) = Mabc-

We identify ab with {a,b}, abc with {a, b, ¢}, and so on. Then, its Mdbius trans-
form {vp}pcx is given by

vp =0, Vo= pa, Vb= b Ve= e,
Vab = Mab — Ha — Hby  Voc = Hbec — Hb — Hey  Vea = Hac — He — Ha,
Vabe = Habe — Hab — Mbe — Mac + Ha + HMb + Ue-

wA) =Y va.

BCA

For any A C X, we have

Let us consider the set spaces
XU ={a,b,¢}, X ={ab,bc,ac}, X = {abe},
and define
p1 = Vala + Velb + Vebe,  fl2 = VabOab + VocObe + Vacdac,  H3 = VabcOabe,

where d,, is the Dirac measure with respect to the point p. Then p1, p2, and ps3
are signed measures satisfying

3
w(A) =3 uy({B e XV B C A)).

j=1
The set function p is expressed using three measures.

In general, a set function p of a finite set X with p(@) = 0 can be expressed by
the Mobius transform {vp}pcx as follows.

wA) =Y va.
BCA

When p is a k-additive measure (k < |X]|), that is, vg = 0 if |B| > k, p can be
expressed using k signed measures on finite set spaces using the same method
with the above example.
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In this paper, (X, B) denotes a general measurable space, that is, X is a non-
discrete set and B is a o-algebra of X. For the precise definitions of o-algebra,
measurable function, Lebesgue integral, and other terms used in the measure
theory, can be found in [14]. To define k-additivity on a non-discrete monotone
measure space, we define the “finite set space” of a general measurable space.

Definition 1. Let (X, B) be a measurable space and j € N. The j-set space X@)
of X is defined by

X9 ={(@)_, i #7 = z Az}

We identify (x;)7_, with (2)7_, if (2;)]_, is a permutation of (z})7_,, and the
equivalence relation is denoted by ~. For example, when X = {a,b,c}, X @ =
{{(a,b), (b,a)},{(b,c), (¢, )}, {(c,a),(a,c)}}. Compare with the corresponding
set space given in Example 1.

On X we consider the natural o-algebra BU) determined by the direct
product and the equivalence relation ~.

For A € B, we define

AW = {(331)521 c X(j), z, €A Vi <j)}

Then AW € BU). We constructively define the non-discrete k-additivity as fol-
lows.

Definition 2. Let (X,B) be a measurable space, k € N and p is a monotone
measure on X . p is a constructive k-additive measure (in short, k-additive mea-
sure) if there exists a finite signed measure pi; on each X 1< j <k, such
that

k
plA) = 37 (A,

Remark 1. A finite signed measure v can be expressed by two non-negative finite
measures v+ and v~ as follows:

v=vt—v7, 3SeB, v (A) =v(ANS), v (A) = —v(ANS°), VA € B.
(We define |v| = v +v~. ) This expression is called “Hahn decomposition” [15],

and these notations are used in the sequel.

3 Set Operations

In this section, we establish some properties of set operations. First, we add a
notation of a set operation on a set space.

Definition 3. Forj > 1, A€ B, and B € BU=Y, we define

A(x)B = {(a;)]_g: aiy € A, (a;)izi, € B, Jig < j}.
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Next, we show the following set inclusions.

Proposition 1. Fiz j € N, let {A}L, (L € N) be a disjoint subfamily of B,
and B € B be a measurable set. Then, the following inclusions hold.

(a)
L
U {A(J) \ (4, ﬂB)(j)} c (BW)e.

L @ ) I
(Uw>\wam) (UMHW))W“.
=1

(=1

(b)

Proof. (a) Consider an element

L
(@), U {49\ (0B}
Then, _
(aiYl_y € AP\ (A, 0 BYY)
for some ¢y < L. We have a; € Ay, for any i < j because (ai){zl S Ag). Since
(a:)l_y & (Ag, N B)Y,

we have ' _
(ai)i—; € (B(J))C~

(b) Consider an element

L @ 1 )
(a;)_, € <U Ag> \ (U(Ag ﬂB)) .
/=1

{=1

- @
Then, a; € Ay, (¢; < L) for any i < j because (a;)]_; € (Uf 1 Ag) . Since

)
(a;))_, ¢ (Ue 1 (Ag\ B)) , there exists 7y < j such that a;, € A, N B for any
¢ < L. This implies that a;, € Uezl Ag\ B and

L

(ai)l_y € (| J 4\ B)(>:)XY). O
=1

Proposition 2. Let Ay, As,..., A, € B be measurable sets. Set C = J;—, Ai,
then there exists a partition {B1,...,Br} C B of C satisfying
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Additionally, for any set of coefficients {a;}_,,
n L
i=1 £=1 \i:B,CA;

Proof. For a measurable set A € B, define

For (s1,82,...,8,) € {0,1}™, set
D(317827' .. )S’n) — ﬂ A,[LSI]

Then, {D(s1,--+,5n)} (s, ,5,)ef0,1}» 18 a finite disjoint family of sets. Set
{Be}, ={D(s1, - ,50) } (51, ,sm)ef0,13n- Then, {By}[, satisfies the proposi-
tion. a

4 Monotone Decreasing Convergence Theorems

In this section, we state the monotone decreasing convergence theorems, for Pan
and concave integrals on a k-additive monotone measure space. First, we define
these integrals.

Definition 4. We define two families SP and S¢ as follows.

SP ={(ai, Ai)iz1,a; €[0,00),4; € B,n € N, {A;}}-, is a partition of X},
S¢={(a;, A;)j—q,a; € [0,00), A; € B,n € N, {A;}] is a covering of X}.

We regard the families SP and S¢ as the corresponding families of simple func-
tions using the identification between (a;, A;)"; and >, a;14,(x). For a mono-
tone measure p and ¢ = (a;, A;)"; € SP or §¢, the basic sum p(p) is defined
by

pp) = aip(Ay).
i=1
Let @1 = (a;, Ai)ity, 02 = (bi, B;)i2, be two elements of SP or §¢.
ni n2
ZailAi(x) = ZbilBi (), VexeX
i=1 i=1
does not imply that u(p1) = u(ps). Then, we describe a simple function as a

finite sequence of pairs of a coefficient and a measurable set. However, we often
consider ¢ = (a;, 4;)7, as the function

p@) =Y aila, (@)
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when there is no confusion.

Definition 5. For a non-negative measurable function f on X, The Pan integral
[P*"and the concave integral [** are defined by

pan

fdp = sup{u(p) : o € S, 0 < f},

/ fdp = sup{u(p) : p € S% o < f}.

These definitions and basic properties are described in [7-9].

Remark 2. By the above definitions, we have

pan pan cav cav
I <g= fduﬁ/ gdu,/ fduﬁ/ gdp.

The following proposition can be easily obtained from the uniform convergence
theorem ([12]). The referred article was originally written in Japanese; therefore,
we have provided the direct proof.

Proposition 3. Assume that fpan lxdu < oo and p is continuous from below
(A, 1A = u(A,) / uw(A)). Let f be a non-negative measurable function
satisfying [P fdu < oo. Then,

/pan(f +0)dp N\ - fdp  as 6\, 0.

Proof. Fix § > 0 and let ¢ € SP be an arbitrary simple function satisfying
p(x) < fx)+ 0.
Define ¢5(x) = 31 ((a; — ) V 0) 14,(z). Then, we have ¢5 < f and

pan

n pan pan
W) < o) + 3 ou(a) < [ g s [T xdu [T s
i=1

Therefore,
pan pan
li d)du < dp.
lim (f +6)dp < / fdu
Using the clear reverse inequality, we have the required equality. a

A k-additive measure satisfies the condition of the above proposition.

Proposition 4. If u is k-additive (k € N),

pan cav
/ 1Xdu§/ 1xdp < oo.
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Proof. Let ¢ = (a;, A;)P_, € §% be a simple function satisfying p(z) = > a;14,(z) <

1. By Proposition 2, there exists {By, ..., B} C B satisfying

14¢ = L_J 13[7 ) f;?l
0:ByCA;

and

éail‘“:i< > cn) 1,

¢=1 \i:B;CA;

Set Iy = {i: By C A;}, then the condition ¢ < 1 implies that

jg: a; f;l

i€ly
(J)
<€ ByCA; )
(J)
(e ByCA; e)

(wr)or)
£:BeCA;

(Z%) |11 (Be(x) X 0~1)

icly

L
Z x)X =1

for any £ < L. Then,

n n
> aipa, Z
i=1

IN

IN

>
O
S

B

(=1

IA
?

IN

M?r ™M= ||PIA1?>~ HM: HM:

] (X9).

<.
Il
—_

The right hand side is finite and does not depend on ¢. Thus we have

pan cav k
</ 1xdp <)/ lxdu§2|uj|(X(]))<oo. O

Jj=1

Theorem 1. Let {f,} be a decreasing non-negative measurable function on X.
Assume that a monotone measure j1 on (X, B) is k-additive (k € N), and f,(z) <
M < oo foranyn € N and x € X. Set f = lim f,, then we have

n—oo

pan pan

fdp = lim fndu.
n—oo
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Proof. For an arbitrary 6 > 0 and n € N, set

B = {a|fu(x) < f(z) + 6}

Because the monotone measure p is k-additive, there exists a signed measure p;
on X for each 7 < k such that

.
plA) = 3 (A9,

By the continuity of signed measures {y; J 1 B,(f) X as n — oo implies that

(By(f)c) N0 as n — oo.
Fix an arbitrary ¢ > 0. Then, there exists § > 0 satisfying:

/pan(f +0)dp < /pan fdu+e.

For each n € N, there exists ¢, = (an i, An’i)lN:"l satisfying

p(pn) > / fndp — €.

Set
Pn=2 nily ) €SV

then p, < f 4 . By the definition of Pan integral, we have
. pan pan
1(n) < / (f+0)dp < / fdp+e.
Using Proposition 1,
1(pn) — p(on) < Z an,i{(An,i) — p(Ani N Bv(f))}
= Z Z an,i{p; (A — 15 ((An,i N Br(zé))(j))}
- Z{“ \ (4; N BOHYD)
< Z 2 eolisl (47 (40 BD)

< MZ | (B)D°).

J

The right hand side tends to 0 as n — oo, and depends only on n. There exists
no € N such that

wlon) — p(pn) <€
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for any n > ng. Therefore, we have

pan
1(pn) < p(on) +e < / fdu+ 2.

This implies that

pan pan pan pan
im [ fudp< [ fudp< / fdp+3eN [ fdu (e \0).

n—oo
Because the reverse inequality is evident, we have the required conclusion. 0O

We cannot prove the monotone decreasing convergence theorem for concave
integral in similar way. However, in the case where f, \, 0, we can prove this

property.

Theorem 2. Let {f,} be a decreasing non-negative measurable function on X
satisfying frn \y 0 as n — oo0. Assume that a monotone measure on (X,B) is
k-additive (k € N) and fn(x) < M < oo for anyn € N and x € X. Then,

cav

lim Fadp = 0.

n— oo

Proof. For 6 > 0 and n € N, set:
BY = {z|fu(x) <8} /X, asn— oo.

Because p is continuous from above, (4, \y A = pu(A,) N\ 1(A)), p ((B,@)C) N

0 as n — oo.
By Proposition 4 we have fcav 1xdp < co. Then, we have

cav cav
/ (51Xdu:§/ Ixdp N0, §\,0.
Let ¢, = Zi\; a;1l4, € §¢ be a simple function satisfying ¢, < f,,. Set
Pn = Z ail y g -
Then, we have

(@) < 6 / 1xdp.

In contrast,
plpn) = pl@) = 3 ai (u(40) - n(4i N BO)) 1)

Using some signed measure p; on X () for each j < k, u can be expressed as
follows:

k
pA) =31y (AD), (A€ B).
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Therefore,
D=0y (A7) — (40 BP)D)
= Z @ Zuj (49 (40 BPYD)
< Zazzmj (A (40 BEHYD). (2)

By Proposition 2, there exists a partition {D,}%_; such that

;ailAi :Z (Za) lp,, 4 =|J D,

i€ly EEI

where Iy = {i: Dy C A;}, E ={¢: Dy C A;}. Using Proposition 1, we have

() ()
A9\ (4; N BP)D) = (U De) \ <U (Dy mg@))

Lel; Lel;

c U DenBO ) (x)xU=D
lel;

for any ¢ < N. Then, we have

)< Z%Z Z |14 ( D, ﬂBT(L‘S)C)(X)X(j—l))

J el

*ZZ (Zal> 3] ((De 0 BO) () X070

i€ly
< MZW (BO ()XY N0,
J

By the above arguments, for any € > 0, there exists d > 0 such that

€

2

for any n € N, where ¢,, depends on 0 for each n € N. By fixing 6 > 0, we can
select ng € N that satisfies

1(pn) <

€
2 )
for any n > ng. Thus, we found ¢,, € §¢ that satisfies

p(en) — p(pn) <

1(pn) = p(@n) + plen) — W(@n) < e
for any n > ng. This implies that

cav

lim frdp=0. O

n—roo



12 R.Fukuda, A.Honda, Y.Okazaki

5 Conclusion

In this study, we constructively defined k-additivity for a non-discrete monotone
measure space. For this space, we demonstrated the monotone decreasing conver-
gence theorem for Pan integrals under the condition that the function sequence
is uniformly bounded. Furthermore, we demonstrated the monotone decreasing
convergence theorem for concave integrals under an additional condition that
“the function sequence converges to zero.” We believe that these properties can
play important role in some arguments of functional analyses where these non-
linear integrals are used.
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