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1 Introduction

The convergence of different types of intuitionistic fuzzy observables with respect to a different
types of intuitionistic fuzzy probabilities was studied by many authors. In [15] B. Riecan and
K. Lendelové proved the Weak law of large numbers for intuitionistic fuzzy observables with
respect to a separating intuitionistic fuzzy probability. Later in [18] the authors proved the Central
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limit theorem for separating intuitionistic fuzzy probability. In papers [12, 13] was studied a
convergence of intuitionistic fuzzy observables generated by MV-algebra and the Strong law
of large numbers using an intuitionistic fuzzy probability was proved. The almost everywhere
convergence with respect to an intuitionistic fuzzy probability was defined in paper [8]. Another
versions of Strong law of large numbers and the Central limit theorems were studied by P. Nowak
and O. Hryniewicz in [16, 17]. They used a M-probability with the Zadeh connectives and an
intuitionistic fuzzy probability with the Lukasiewicz connectives.

In this paper we introduce the notion of a convergence in distribution, a convergence in
measure and an almost everywhere convergence with respect to an intuitionistic fuzzy probability.
We prove a version of Central limit theorem, a version of Weak law of large numbers and a
version of Strong law of large numbers for intuitionistic fuzzy observables with respect to the
intuitionistic fuzzy probability as an example. We study a connection between convergence of
intuitionistic fuzzy observables with respect the intuitionistic fuzzy probability and a convergence
of random variables, too.

We remark that further in the text we use the denotation “IF” to signify the phrase “intuitionistic
fuzzy”.

2 Basic notions

In this section, we present the basic notions from intuitionistic fuzzy probability theory. Recall
that the notion of intuitionistic fuzzy sets was introduced by K. T. Atanassov in 1983 as a
generalization of Zadeh’s fuzzy sets (see [1-3]).

Definition 2.1. Ler 2 be a nonempty set. An IF-set A on ) is a pair (pa,va) of mappings
pa,va: Q — [0, 1] such that iy +va < lg.

Definition 2.2. Start with a measurable space (), S). Hence S is a o-algebra of subsets of ().
An I F-event is called an IF-set A = (ja,v) such that pa,va : Q0 — [0, 1] are S-measurable.

The family of all IF-events on (€2, S) will be denoted by F. The function 4 : Q2 — [0, 1]
will be called the membership function and the function v4 : 2 — [0, 1] will be called the
non-membership function.

If A = (ua,va) € F,B = (ug,vp) € F, then we define the Lukasiewicz binary operations
@, ® on F by

ADB = ((pa+ps)Nlg, (va+ve —1q) V0q)),
AOB = ((a+ps—1a)VO0q, (va+rvp)Alg))

and the partial ordering is given by

A <B <= pa < pup,va > vp.
In paper we use max-min connectives defined by

AVB = (uaVup,vaAvg),

AANB = (/LA/\/LB,I/A\/I/B)

382



and the De Morgan rules

(aVb)* =a" NDT,
(@anb)* =a" Vb,
where a* =1 — a.

Let J be the family of all compact intervals. The notion of an IF-probability was defined
axiomatically by B. Riecan in [19].

Definition 2.3. Let F be the family of all IF-events in (). A mapping P : F — J is called an
IF-probability, if the following conditions hold:
(i) P((1a,00)) = [1,1], P((0q, 1a)) = [0,0];
(ii) if A ® B = (0q, 1g), then P(A @ B) = P(A) + P(B);
(iii) if A, /A, then P(A,) / P(A).
(Recall that [, 5,] 7 [ov, B] means that o, /o, B, 7 5, but A, = (pa,,va,) A=
(pa,va) means pia, / fia, Va, \ Va.)

IF-probability P is called separating, if

P((1a,v4)) = [P*(p1a), 1 = PH(va)],
where the functions P°, P* : T — [0, 1] are probabilities.

Of course, each P(A) is an interval, denote it by P(A) = [P"(A), P*(A)]. In this way we
obtain two functions
P’ F —[0,1],P": F = [0,1]

and some properties of P can be characterized by some properties of P°, P, see [20].

Theorem 2.4 ([20, Theorem 2.3]). Let P : F — J and P(A) = [P"(A), P*(A)] for each
A € F. Then P is an IF-probability if and only if P° and P* are IF-states.

Recall that by an intuitionistic fuzzy state m we understand each mapping m : F — [0, 1]
which satisfies the following conditions (see [21]):

(i) m((1lg,0q)) =1, m((0q,1n)) = 0;
(i) if A® B = (0g, 1) and A, B € F, then m(A & B) = m(A) + m(B);
Gii) if A, 7 A (e, pa, /7 pa, va, N\ Va), thenm(A,) ~ m(A).

Now we introduce the notion of an observable. Let J be the family of all intervals in R of
the form
la,0) ={r € R:a <z <b}.

Then the o-algebra o(7) is denoted by B(R) and it is called the o-algebra of Borel sets, its
elements are called Borel sets (see [25]).
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Definition 2.5. By an IF-observable on F we understand each mapping x : B(R) — F satisfying
the following conditions:

(ii) if ANB = @and A,B € B(R), then ©(A) ® z(B) = (0q,lq) and x(AU B) =
z(A) ® z(B),

(iii) if A, / Aand A,, A € B(R),n € N, then x(A,)) / z(A).
Similarly we can define the notion of n-dimensional IF-observable.

Definition 2.6. By an n-dimensional IF-observable on F we understand each mapping
x : B(R") — F satisfying the following conditions:

(i) l‘(Rn) = (19,09), CC(@) = (OQ, 1Q),‘

(i) ifANB = @and A,B € B(R"), then x(A) ® z(B) = (0q, 1q) and x(A U B) =
r(A) ® x(B);

(iii) if A, /* Aand A,, A € B(R"), n € N, then x(A,) / z(A).
Now we explain the definition of an IF-mean value with the help of an IF-probability. First, the

notion of integrable observable in the sense of IF-probability appeared in [15]. There P’ = P’ox
and P! = Poz.

Definition 2.7. Let P : F — J be an IF-probability, P(A) = [P°(A), P*(A)] for each A € F.
An IF-observable x : B(R) — F is called integrable, if there exist

() = ’ Hz) = 5(t).
E’(x) /thPm(t), E*(x) /thPz(t)

Later, in [13] was defined the notion of a square integrable IF-observable and the notion of
[F-dispersion and IF-mean value in the sense of [F-probability.

Definition 2.8. Let P : F — J be an IF-probability, P°, P* be the corresponding IF-states
(e, P(A) = [P’(A),P*(A)], A € F) and x : B(R) — F be an IF-observable. We say that
IF-observable x is integrable, if the integrals [, t dP2(t), [t dP:(t) exist. Then the IF-mean
values are defined by

Eb(m):/thz(t) , Eﬂ(x):/tdpg(t).

We say that IF-observable x is square integrable, if the integrals [, t* dP(t), [, t* dPi(t) exist.
Then the IF-dispersions are defined by

D2(z) = /R (t — B (x))? dP2(t) = / 2 dP2 (1) — (B ()",

R

Die) = [ (=B aPin) = [ £ apin) - (B )"

R
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Remark 2.9. By Definition 2.8 the IF-mean value (or IF-dispersion) of IF-observable x induced
by IF-probability consists of two IF-mean values (or IF-dispersions) induced by IF-state, i.e.

E(z) = [E’(2), E¥(x)] and D*(z) = [D; (), D (x)].
Similarly, we can define an IF-distribution function induced by an IF-probability, see [12].

Definition 2.10. Let P : F — J be an IF-probability and x : B(R) — F be an IF-observable.
Then a mapping F : R — J defined by formula

F(t) =P ou((~o0,t)) = [P’((2(~00,1))), P*((2(~00,1)))] = [F*(t), F¥(t)]

foreacht € R is called IF- distribution function, where F* F* : R — 0, 1] are the corresponding
distribution functions.

Theorem 2.11 ([7, Theorem 4.5]). For fixed IF-probability P : F — J, IF-observable x
B(R) — F define F* : R — [0,1],F*: R — [0, 1] by the formulas

F(t) = P’ (:L’((—oo,t))), Fi(t) = Pt (x((—oo,t))).

Then Fb, F? are distribution functions, and

Eb(x)z/tde(t) : Eﬁ(a:)z/tdFﬂ(t),
Dia) = [ (t-B@)Par() . Dy - |

(t — B*(x))? dF*(1).
R

In [14] we introduced the notion of product operation on the family of IF-events .

Definition 2.12. If A = (ua,va) € F, B = (up,vp) € F, then their product A - B is defined
by the formula

A.-B= (MA-uB,l—(l—VA)-(l—I/B)) = (,uA-,uB,I/A+1/B—1/A-VB).
B. Riecan defined the notion of a joint [F-observable and he proved its existence, see [22].

Definition 2.13. Let x,y : B(R) — F be two IF-observables. The joint IF-observable of the
IF-observables .,y is a mapping h : B(R?) — F satisfying the following conditions:

(ii) if A,B € B(R?) and AN B = &, then
W(AU B) = h(A) ® h(B) and h(A) ® h(B) = (0a, 1a);

(iii) if A, A, € B(R?),n € Nand A, /" A, then h(A,) /* h(A);
(iv) h(C x D) =xz(C)-y(D) foreach C,D € B(R).

Theorem 2.14 ([22, Theorem 3.3]). For each two IF-observables x,y : B(R) — F there exists
their joint IF-observable.
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Remark 2.15. The joint IF-observable of IF-observables x,y from Definition 2.13 is two-
dimensional IF-observable.

Very important notion in IF-probability theory is a notion of independence of IF-observables.
First time this notion for a separating IF-probability was appear in [15]. Later B. Riecan introduced
the notion of independence of IF-observables with respect to IF-probability in [23].

Definition 2.16. Let P be an IF-probability, P°,P* be the corresponding IF-states (i.e.,
P(A) = [P"(A),P¥A)]). IF-observables x1,s, ..., x, : B(R) — F are independent with
respect to P if for the n-dimensional IF-observable h,, : B(R") — F there holds

P(hu(Ar x Ay x ... x Ay)) = [Pb(xl(Al)) P (@A), P21 (Ar)) - .Pﬁ(:cn(An))]
for each Ay, As, ..., A, € B(R), n € N. The map h, is called the joint IF-observable of
T1,T2y...,Tnp.

Recall that the IF-observables x1, x5, ..., z, : B(R) — F are independent with respect
to IF-state m if for the n-dimensional IF-observable h,, : B(R") — F there holds

for each Ay, As, ..., A, € B(R), see [11].

If we have several IF-observables and a Borel measurable function, we can define the IF-
observable, which is the function of several IF-observables. Regarding this we provide the
following definition, see [6].

Definition 2.17. Let x1,...,x, : B(R) — F be IF-observables, h, be their joint IF-observable
and g, : R — R be a Borel measurable function. Then we define the IF-observable g, (x1, ..., T,)
B(R) — F by the formula

In(21, .. 2n)(A) = hy (951(14))
foreach A € B(R).

Example 2.18. Let x, ..., x, : B(R) — F be the IF-observables and h,, : B(R") — F be their
joint IF-observable. Then

k5

1. the IF-observable y, = gn(x1,...,1,) = X= (% Sy — a> is defined by the equality
i=1

£

yn:hnogrglaWheregn(”lw--;“n): n(%;uz_a>;

2. the IF-observable y,, = gy (21, ..., 2,) = + 3 x; is defined by the equality y,, = hy, o g,, ",
i=1

n
where g, (uq,...,u,) = % > wgy
i=1

> (z; — E(x;)) is defined by the equality

i=1

S|

3. the IF-observable vy, = g,(z1,...,x,) =

Yn = hpo g, b, where g,(uy,. .., u,) = % > (u; — E(xy));

=1
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4. the IF-observable y, = gp(x1,...,2,) = aln(max(xl, B bn) is defined by the
equality y, = h, o g, ', where g, (uy, ..., u,) = ain(max(ul, Cey Up) — bn),

for all real numbers uy, . . ., Up.

3 Convergence of IF-observables with respect to the IF-state

In papers [4-6,9-11] we studied a convergence in distribution, a convergence in measure and an
almost everywhere convergence with respect to the IF-state m.

Definition 3.1. Let (y,), be a sequence of IF-observables in the IF-space (F, m), where m be
an IF-state. We say that

(i) the sequence (y,), converges in distribution to a function ¥V : R — [0, 1], if for each
teR

lim m (y,((—o00,1))) = ¥(t);

n—oo

(ii) the sequence (y,,), converges in measure m to 0, if for eache > 0, ¢ € R

lim m(y,((—¢,¢))) = 1;

n—o0

(iii) the sequence (y,), converges m-almost everywhere to 0, if

k+i 11
lim lim lim m( /\ yn(< - - —>)> =1
p—r00 k—00 1—+00 ek p p

The above definition of convergences of IF-observables with respect to the IF-state m was
inspired by classical definition for random variables.

Definition 3.2. Let (1,,),, be a sequence of random variables in a probability space (), S, P). We
say that

(i) the sequence (n,), converges in distribution to a function F' : R — [0, 1], if for each
teR

lim P (17, ((—00,1))) = F(t);

n—o0

(ii) the sequence (n,), converges in measure P to 0, if for eache > 0, ¢ € R
lim P (i ((~2,2))) = 1;
n—o0

(iii) the sequence (n,), converges P-almost everywhere to 0, if

0o oo 00 B 11
P(ﬂUﬂnnl((__7_))> :17
p=1k=1n=~k pp
k+i 11
lim lim lim P(ﬂnf((——,—))) = 1.
p—00 k—00 i—+00 ek p D
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We proved the following three versions of limit theorems for independent IF-observables with
respect to [F-state m in papers [10, 11].

Theorem 3.3 ([11, Theorem 5]). (Central limit theorem) Let (F, m) be an IF-space, (z,,),, be a

sequence of independent IF-observables with the same distribution m,, and such that D?(x,) =

o2, E(z,) =a,(n=1,2,...)and y,, = @(% da— a). Then forallt € R
i=1

1 e
lim m(y,((—o00,%))) = ®(t) = — e 2 du,
tim (s (0. 0)) = 0(0) = o= [
i.e., the sequence (y,,), converges in distributionto ® : R — [0, 1].

Theorem 3.4 ([10, Theorem 5.2]). (Weak law of large numbers) Let (F, m) be an IF-space,
(xn)n be a sequence of independent IF-observables with the same distribution and such that

E(z,)=a,(n=1,2,...) and y, = = 3" x; — a. Then for eache > 0,c € R
i=1

lim m(y,((—¢,¢))) =1,

n—o0

i.e., the sequence (y,), converges in measure m to 0.

Theorem 3.5 ([11, Theorem 6]). (Strong law of large numbers) Let (F, m) be an IF-state
space, (), be a sequence of independent IF-observables such that D*(x,,) exists for every
D2(z,)

o0
n€ Nand ), % < 00. Then (y,), converges m-almost everywhere to 0, i.e.,

n=1

k+i 11
lim lim lim m( /\ yn( - -, —)) =1,
Pp—00 k—00 1—00 B pp
where y, = £ 3~ (z; — E(x;)), n € N.
i=1

In paper [9] we studied a connection between a convergence of IF-observables induced by
Borel measurable function and a convergence of random variables.

Proposition 3.1 ([9, Proposition 3]). Let (x,,), be a sequence of IF-observables in the IF-space
(F,m), h, : B(R") — F be the joint IF-observable of x1,...,x, and g, : R" — R be a
Borel measurable function. Let IF-observable y,, = g,(x1,...,x,) : B(R) — F be given by
Yn = hy, o g, ! and random variable 1, = g,(t1,...,t,) : RN — R be defined by n,, = g, o Ty,
where T, : RN — R" is the n-th coordinate random vector defined by m, ((t,)n) = (t1,. .., tn).
It follows that

P

— -1 _ —
= Pon,  =moy, =m,, and

(i) the sequence (y,), converges in distribution to a function F if and only if so does the
sequence (M )n;

(ii) the sequence (yy,), converges in measure m to 0 if and only if (n,,), converges in measure
Pto0;

(iii) if the sequence (n,),, converges P-almost everywhere to 0, then the sequence (ys,),, converges

m-almost everywhere to (.
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4 Convergence of IF-observables
with respect to the IF-probability

In this section we study three types of convergence of IF-observables with respect to the IF-
probability P. Since the IF-probability P can be decomposed to two IF-states P°, P* (see [20,
23]), so we can use the results from previous section.

4.1 Convergence in distribution

In this subsection we explain a convergence in distribution with respect to the IF-probability. We
were inspired by definition of convergence in distribution for IF-observables with respect to the
IF-state (see Definition 3.1).

Definition 4.1. Let (y,), be a sequence of IF-observables in the IF-space (F,P), P be an
IF-probability. We say that (y,), converges in distribution to a function ¥V : R — [0,1], if
foreacht € R

lim P (y,((—o0,t))) = [¥(t), ¥()] = {¥(t)}.

n—oo

Now we show a relation between a convergence in distribution with respect to the IF-probability
P and a convergence in distribution with respect to the corresponding IF-states P°, P*.

Theorem 4.2. A sequence (y,), of an IF-observables converges in distribution to a function
U : R — [0, 1] with respect to the IF-probability P if and only if it converges in distribution to
a function V with respect to the IF-states P°, P*.

Proof. “=" Let P be an IF-probability and let a sequence (y,),, of an IF-observables converges
in distribution to a function ¥ : R — [0, 1] with respect to the IF-probability P. Then by
Definition 4.1 we have

lim P(y,((—o0,t))) = [¥(t), ¥(t)] = {¥(t)}

n—oo

for each t € R. Using Theorem 2.4 we obtain that

P(yn((_oov t))) = [,Pb (yn((_oo7 t))) ) ,Pﬁ (yn((—OO, t)))] )

where P°, P! are IF-states. Therefore

lim P’ (yn((—00,t))) = ¥(t) and lim P*(y,((—o00,t))) = V(t),

n—o0 n—oo

foreach t € R, i.e., a sequence (y, ), of an IF-observables converges in distribution to a function
U with respect to the IF-states P°, PF.

“«" The opposite direction can be proved by similar way. [

Now we present a Central limit theorem for independent IF-observables using IF-probability

P.
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Theorem 4.3. (Central limit theorem) Let (F,P) be an IF-space with IF-probability P, (x,,)n
be a sequence of independent IF-observables with the same distribution P,, = P o x,, and such
that D*(z,,) = [D}(xa), D} (zs)] = [02, 0°] = {0%}, E(2s) = [E’(2,), E¥(2,)] = [a,a] = {a},

n € N and y, = @(%in—a). Then forallt € R
i=1

1 ¢ u? 1 t u?
lim P (y,((—o0,t)) / —/ ez du] = {—/ ez du},
n—00 (y <( |:\/ V 2 —00 V 2 —00
2
i.e., the sequence (y,), converges in distribution to a function V(t) \/ﬂ f > du.

Proof. Let P be an IF-probability. Then it can be decomposed to two IF-states P°, P¥, see
Theorem 2.4. Hence

P (ya((=00,1))) = [P’ (yal((=00,1))), P* (ya((—00,1)))]. (1)

w2
Denote by W(t) f f T du, t € R. Since a sequence (z,,),, is the sequence of independent
IF-observables with respect to the IF-probability P, then by Definition 2.16 there exists a joint
IF-observable h,, : B(R"™) — F of IF-observables z, . . ., x, such that

Pha(Arx Ayx.. xA,)) = [Pb(xl(Al))-...-Pb(:cn(An)),Pﬁ(afl(/h))-----P“(fcn(fln))] )
for each Ay, As, ..., A, € B(R), n € N. But using Theorem 2.4 we have

P(ha(Arx Agx ... x Ap)) = [P (hu(Ar x Ay x .. x Ay)), PH(ha (A x Ao x ... x A4,))] (3)
Therefore by (2) and (3) we obtain

P (ho(Ar x Ay x ... x Ay)) = P (21(41)) - ... P (za(An)),
PH (A x Ay x ... x A,)) = PHz(4)) - ... PHaa(An)),

for each Ay, As,..., A, € B(R),n € N, i.e. the [F-observables z, ..., x, are independent with
respect to the IF-states P°, P% in IF-spaces (F, P’), (F, P*). Moreover

E’(z,) = a = E¥(z,), D(z,) = 0° = D; (zy,)

and the sequence (z,,), of independent IF-observables have the same distributions 73;“,, Pﬁn in
IF-spaces (F,P°), (F,P*). Hence from a Central limit theorem for IF-state (see Theorem 3.3)
we obtain

Tim P (o ((—00. 1)) = W(t), lim P*(y((—00.1))) = W(t) @
for all t € R. Finally using (1) and (4) we have

lim P(yn((_oo7t))) = lim [,Pb (yn((_ooj)))alpﬁ(yn((_ooat)))] = [‘Ij(t>7\1j(t)] - {\I}<t>}

n—0o0 n—oo

forallt € R. ]

390



4.2 Convergence in measure

In this section we study a convergence in measure P, where P is an IF-probability. Again we were
inspired by definition of convergence in measure for IF-observables with respect to the IF-state
(see Definition 3.1).

Definition 4.4. Let (y,), be a sequence of IF-observables in the IF-space (F,P), P be an
IF-probability. We say that (yy,), converges in measure P to 0, if for eache > 0, ¢ € R

lim P(y.((—¢,¢))) =[1,1] = 1.

n—oo

Theorem 4.5. A sequence (y,), of an IF-observables converges in measure P to 0 if and only if

it converges in measures P° and P* to 0.

Proof. “=" Let P be an [ F'-probability and let a sequence (¥, ),, of an [F-observables converges
in measure P to 0. Then by Definition 4.4 we have

lim P(yn((—e,¢))) =[1,1] =1

n—o0

for each ¢ > 0, ¢ € R. Using Theorem 2.4 we obtain that

P(yal(—2,2))) = [P’ (ya((—€.2))), P*(yal(—¢,9)))].

where P’, P! are IF-states. Therefore

lim P’ (ya((—e.€))) = Land lim P*(y,((—oc,1))) = 1,

n—o0 n—oo

foreache > 0, ¢ € R, i.e., a sequence (Y, ), of an IF-observables converges in measures P° and
Pt to 0.

“<«" The opposite direction can be proved by similar way. O]

Now we prove a Weak law of large numbers for independent IF-observables using IF-
probability P.

Theorem 4.6. (Weak law of large numbers) Let (F,P) be an IF-space with IF-probability P,
(xn)n be a sequence of independent IF-observables with the same distribution P,, = P o x,, and

such that E(z,) = [E’(z,),E*(z,)] = [a,a) = {a}, n € Nand y, = 1 i x; — a. Then for each
i=1
e>0eeR
lim P(yn((—¢,¢))) = [1,1] = 1,

n—oo

i.e., the sequence (y,), converges in measure P to 0.

Proof. Let P be an IF-probability. Then it can be decomposed to two IF-states P°, P!, see
Theorem 2.4. Hence

P(yn((=¢,€))) = [P (yn((~€.€))), P*(ya((~.))]. )
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Since a sequence (z,), is the sequence of independent IF-observables with respect to IF-
probability P, then by Definition 2.16 there exists a joint [F-observable h,, : B(R") — F of
IF-observables x4, ..., z, such that

P(ha(AxAyx.. . xA,)) = [P*’ (z1(A41)) P (2a(An)), PH (21 (A1) . P (xn(An))} (6)
for each Ay, Ay, ..., A, € B(R),n € N. But using Theorem 2.4 we have

P (ha(Ar x Agx ... x Ay)) = [P (hu(A1 x Ay x ... x A,)), PH(h(Ar x Ap x ... x A))] (T)
Therefore by (6) and (7) we obtain

P (ho(Ar x Ao x ... x Ap)) = P (z1(A) ... P’ (2a(An)),
PHhn(Ar x Az x ... x Ay)) = PHai(A))) .- PHaa(An)),

for each Ay, As,..., A, € B(R),n € N, i.e. the IF-observables x1, ..., x, are independent with
respect to the IF-states P°, P* in IF-spaces (F, P’), (F, P?).

Moreover E’(r,,) = a = Ef(z,,) and the sequence (,,),, of independent IF-observables have
the same distributions P, , P in IF-spaces (F,P), (F, P*). Hence from a Weak law of large
numbers for IF-state (see Theorem 3.4) we obtain

lim P’ (yu((—¢,€))) = 1, lim P*(y,((—¢,¢))) =1 (8)

n—o0 n—00

for each € > 0, ¢ € R. Finally using (5) and (8) we have

lim P (ya((—¢,2))) = lim [P’ (ya((—¢,¢))), P (yn((—e,€)))] = [1,1] = 1

n—o0 n—oo

foreache > 0,¢ € R. O

4.3 “P-almost everywhere convergence

In this section we study P-almost everywhere convergence of IF-observables in IF-space (F, P),
where P is an IF-probability. Recall that the P-almost everywhere convergence of IF-observables
was studied in [8].

Definition 4.7. Let (y,,),, be a sequence of IF-observables on an IF-space (F,P). We say that
(Yn)n converges P-almost everywhere to 0, if

k+i 11
}LTOJLToiliTOP( A yn((— 55))) =[L1]=1

n=k

The following theorem says about a connection between P-almost everywhere convergence
and m-almost everywhere convergence.

Theorem 4.8 ( [8, Theorem 5]). A sequence (y,), of an IF-observables converges P-almost
everywhere to 0 if and only if it converges P’-almost everywhere and P*-almost everywhere to 0.
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Now we formulate a Strong law of large numbers for independent IF-observables using
IF-probability P.

Theorem 4.9. (Strong law of large numbers) Let (F,P) be an IF-space with IF-probability
P, (¥n)n be a sequence of independent IF-observables such that D*(x,) = [Df(x,), Df ()]

00 00 2 (2,
exists for everyn € N and > Dien) o, S D) o and E(z,) = [E(2,), B (z,)],
n=1

n? n
n=1

E’(z,) = E*(x,). Then a sequence (y,), of IF-observables converges P-almost everywhere to

k+i 11
i i i P A ((-55))) =01=1

n=k

0, i.e.,

where y, = ~ > (x; — E(x;)), n € N.
=1

Proof. Let P be an IF-probability. Then it can be decomposed to two IF-states P°, P¥, see
Theorem 2.4. Hence

P(As((32) - P(A((5D) 7 (An((-35))]

Since a sequence (), is the sequence of independent IF-observables with respect to IF-probability
P, then by Definition 2.16 there exists a joint IF-observable h,, : B(R") — F of IF-observables
Z1,...,Zy, such that

P(ha(A1 x Ay x ... x A,)) = [Pb(:cl(Al)) P (@a(AR)), Pz (A)) - .Pﬁ(xn(An))]
(10)
for each Ay, As,..., A, € B(R),n € N. But using Theorem 2.4 we have

P (hn(Ar x Agx ... x Ay)) = [P’ (hn(Ar x Ay x ... x Ay)), PH(hu(Ar x Ay x ... x A,))] (1)
Therefore by (10) and (11) we obtain

P (hn(Ar x Az x . x Ay)) = PP (21(A1)) - PP (2a(An)),
PH(ha(Ar x Ay x ... x Ay)) = PHzi(Ar)) ...  PHza(An)),

for each Ay, As,..., A, € B(R),n € N, i.e. the IF-observables z1, ..., x, are independent with
respect to the IF-states P°, P* in IF-spaces (F, P’), (F, P?).

o0 oo 2 Tn
Moreover D7 (x,,) and Dj(x,,) exist for every n € N and % <00, Y, D“TEQ ) < o,
n=1 n=1
E(z,) = E’(z,) = Ef(z,). Hence from a Strong law of large numbers for IF-state (see

Theorem 3.5) we obtain

ki 11 k+i 11
lim lim lim 77"( N yn(< S —))) =1, lim lim lim fPﬁ( A yn<( —— —))) = 1.
p—00 k—00 1—00 ek p p p—00 k—00 1—+00 ek P p

for each € > 0, ¢ € R. Finally using (9) and (12) we have
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k+i 11
s i i P Aon((=5:5))) =

n=~k
k+i k+i
11 11

i.e., the sequence (y,), of IF-observables converges P-almost everywhere to 0, where y,, =

%;(%-E(xi)),nej\f. -

4.4 Convergence of functions of several IF-observables

In this section we show a connection between a convergence of IF-observables induced by Borel
measurable function with respect to the IF-probability and a convergence of random variables.

Proposition 4.1. Let (x,,), be a sequence of IF-observables in the IF-space (F,P) with IF-
probability P, h,, : B(R") — F be the joint IF-observable of x,...,x, and g, : R" — R be
a Borel measurable function. Let IF-observable y,, = g,(x1,...,x,) : B(R) — F be given by
Yn = hy, 0 g, and random variable n,, = g,(t1,...,t,) : RN — R be defined by n,, = g, o 7,
where 7, : RN — R" is the n-th coordinate random vector defined by T, ((tn)n) = (t1,...,tn).
It follows that

[Pgn, Pgn] = [Pb o 77;1,1’:’ﬁ o 77;1] =Poy, =P,

and

(i) the sequence (y, ), converges in distribution to a function F with respect to the IF-probability
P if and only if the sequence (n,), converges in distribution to F with respect to the
probabilities P’, P*;

(ii) the sequence (y,), converges in measure P to 0 if and only if the sequence (n,,),, converges
in measures P’ and P! to 0;

(iii) if the sequence (n,), converges P’-almost everywhere and P*-almost everywhere to 0, then
the sequence (y,), converges P-almost everywhere to 0.

Proof. The proof follows from Theorem 2.4, Proposition 3.1, Theorem 4.2, Theorem 4.5 and
Theorem 4.8. O

5 Conclusion

We defined a convergence in distribution, a convergence in measure with respect to the IF-
probability and P-almost everywhere convergence for IF-observables. We showed a connection
between a convergence of [F-observables with respect to the IF-probability and a convergence of
IF-observables with respect to the IF-state. We proved a modification of Central limit theorem,
Weak law of large numbers and Strong law of large numbers for an independent sequence of
IF-observables with using IF-probability. We studied a connection between convergence of IF-
observables with respect to the intuitionistic fuzzy probability and a convergence of random
variables, too.
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