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Abstract. This work deals with the problems of the Expremal Fuzzy Continuous
Dynamic System (EFCDS) optimization problems and briefly discuss the results
developed by G. Sirbiladze [31]-[38]. The basic properties of extended extremal
fuzzy measure are considered and several variants of their representation are given.
In considering extremal fuzzy measures, several transformation theorems are repre-
sented for extended lower and upper Sugeno integrals. Values of extended extremal
conditional fuzzy measures are defined as a levels of an expert knowledge reflec-
tions of EFCDS states in the fuzzy time intervals. The notions of extremal fuzzy
time moments and intervals are introduced and their monotone algebraic structures
that form the most important part of the fuzzy instrument of modeling extremal
fuzzy dynamic systems are discussed. New approaches in modeling of EFCDS are
developed. Applying the results of and [32], fuzzy processes with possibilistic
uncertainty, the source of which is extremal fuzzy time intervals, are constructed.
The dynamics of EFCDS’s is described. Questions of the ergodicity of EFCDS’s
are considered. Fuzzy-integral representations of controllable extremal fuzzy pro-
cesses are given. Sufficient and necessary conditions are presented for the existence
of an extremal fuzzy optimal control processes, for which we use R. Bellman’s opti-
mality principle and take into consideration the gain-loss fuzzy process. A separate
consideration is given to the case where an extremal fuzzy control process acting
on the EFCDS does not depend on an EFCDS state. Applying Bellman’s optimality
principle and assuming that the gain-loss process exists for the EFCDS, a variant of
the fuzzy integral representation of an optimal control is given for the EFCDS. This
variant employs the instrument of extended extremal fuzzy composition measures
constructed in [32]. An example of constructing of the EFCDS optimal control is
presented.
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1 Introduction

In recent years, both the dynamics of fuzzy system and the modeling issue
received an increased attention. Dynamics is an obvious problem in control; more-
over, its interest goes far beyond control applications. Applications of the dynam-
ics of fuzzy systems and of the modeling of dynamic systems by fuzzy systems
range from physics to biology to economics to pattern recognition and to time series
prediction.

Evidence exists that fuzzy models can explain cooperative processes, such as in
biology, chemistry, material sciences, or in economy. Relationships between dynam-
ics of fuzzy systems and the performance of decision support systems were found,
and chaotic processes in various classes of fuzzy systems were shown as a power-
ful tool in analyzing complex, weakly structurable systems, as anomal and extremal
processes.

To make the decision-making effective in the framework of computer systems
supporting this process, we must solve analytic problems of optimization, state eval-
uation, model identification, complex dynamic system control, optimal control, fil-
tering and so on.

It is well recognized that optimization and other decision support technologies
have been playing an important role in improving almost every aspect of human so-
ciety. Intensive study over the past several years has resulted in significant progress
in both the theory and applications of optimization and decision science.

Optimization and decision-making problems are traditionally handled by either
the deterministic or probabilistic approaches. The former provides an approximate
solution, completely ignoring uncertainty, while the latter assumes that any uncer-
tainty can be represented as a probability distribution. Of course, both approaches
only partially capture reality uncertainty (such as stock price, commodity, cost, nat-
ural resource availability and so on) that indeed exist but not in the form of known
probability distributions.

In the Preface of the Journal of Fuzzy Optimization and Decision Making (vol. I,
2002, pp. 11-12) Professor L. A. Zadeh had said: “My 1970 paper with R.E. Bell-
man, “Decision-Making in a Fuzzy Environment” was intended to suggest a frame-
work based on the theory of fuzzy sets for dealing with imprecision and partial truth
in optimization and decision analysis. In the intervening years, a voluminous litera-
ture on applications of fuzzy logic to decision analysis has come into existence.”

In alternative classical approaches to modeling and when working with complex
systems the main accent is placed on the assumption of fuzziness. As the complexity
of systems increases, our ability to define exactly their behaviour drops to a certain
level, below which such characteristics of information as exactness and uncertainty
become mutually excluding. In such situations an exact quantitative analysis of real
complex systems is apt to be not quite plausible. Hence, a conclusion comes to
mind that problems of this kind should be solved by means of analytic-fundamental
methods of fuzzy mathematics, while the system approach to constructing models
of complex systems with fuzzy uncertainty guarantees the creation of computer-
aided systems forming the instrumental basis of intelligent technology solutions of
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expert-analytic problems. It is obvious that the source of fuzzy-statistical samples is
the population of fuzzy characteristics of expert knowledge. Fuzziness arises from
observations of time moments as well as from other expert measurements.

Problems of making an optimal solution for systems with fuzzy uncertainty are
difficult because it frequently happens that the controllable object possesses con-
flicting properties which might include:

1) imperfection of a control process due to information uncertainty;

2) unreliable elements of a control system;

3) nonuniqueness and the applicability of many criteria encountered in a control
process;

4) restriction of possibilities (resources) of a control system;

5) loss of the ability of a control system to solve arising control problems.

Fuzzy programming problems have been discussed widely in literature ([T]-[3], [3],
(71, (10), [I10, 231, 1250, 1261, [33], [37], [39], [43]-[47] and so on) and applied in
such various disciplines as operations research, economic management, business
administration, engineering and so on. B. Liu [25] presents a brief review on fuzzy
programming models, and classifies them into three broad classes: expected value
models, chance-constrained programming and chance-dependent programming.

Our further study belongs to the first class, where we use the instrument of fuzzy
measures and integrals ([8]], [14]-[16], (311331, [38], [40]-[42], [44] and so on) or,
speaking more exactly, extremal fuzzy measures and Sugeno’s type integrals along
with extremal fuzzy expected values.

Therefore in the paper the new approach to the study of weakly structurable fuzzy
dynamic systems optimization is presented (Extremal Fuzzy Continuous Dynamic
System). This approach is based on the six papers published in the Int. Journal of
General Systems (by G. Sirbiladze, "Modeling of Extremal Fuzzy Dynamic Sys-
tems”. Parts I-VI: 34,2, 2005, 107-138; 139-167; 169-198; 35, 4, 2006, 435-459;
35, 5, 2006, 529-554; 36,1 2007, 19-58). Different from other approaches where the
source of fuzzy uncertainty in dynamic systems is expert, this approach considers
time as long as an expert to be the source of fuzzy uncertainty. This notably widens
the area of studied problems. All these is connected to the incomplete, imprecise,
anomal and extremal processes in nature and society, where connections between
the system’s objects are of subjective (expert) nature, which is caused by lack of
objective information about the evolution of studied system, for example in 1) eco-
nomics and business of developing countries, conflictology, sociology, medical di-
agnosis etc; 2) management of evacuation processes in catastrophe areas, estimation
of disease spreading in epidemical regions; 3) research of complex systems of ap-
plied physics, etc. One of our purposes is to create scenarios describing possible
evolution of EFCDS using methods of optimization developed in this paper by the
framework of expert-possibilistic theory. This includes construction of algorithms
of logical-possibilistic simulations of anomal and extremal process analysis.

Our attention is focused on the rapidly developing theory of fuzzy measures
and integrals ([8]], [T41-[16], [311-133], [38], [40]-[42], [44] and so on). The ap-

plication of fuzzy measures and integrals as an instrument of constructing the
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intelligent decision-making systems is not a novel idea ([8]], [131-[16], (18], [20],
[221, 1251, (291, 1301, [33]-[137], [39]-[42]], [44], [46] and so on). We employ the
part of the theory of fuzzy measures which concerns extremal fuzzy measures ([31]]-
[33]], [38]) and which, in our opinion, is rather seldom used. We have constructed
a new instrument of a fuzzy measure, the extension of which is based on Sugeno
lower and upper integrals.

In the framework of this theory a new apparatus of extended fuzzy measures was
constructed on the basis of Sugeno’s upper and lower integrals ([31]-[33l], [38]).
Using this apparatus new fuzzy extremal models of weakly structurable dynamic
system control were created, where fuzziness is represented in time. Here the struc-
ture of time is represented by monotone extremal classes of measurable sets. On
such structures uncertainty is described by extremal fuzzy measures and problems
of fuzzy analysis of extremal fuzzy processes: 1. Fuzzy Optimization, 2. Fuzzy Iden-
tification, 3. Fuzzy Filtration and so on. We will deal with the fuzzy control prob-
lems of fuzzy dynamic systems (EFCDS) ([33]-[36], [39]]), where fuzzy uncertainty
arises with time and time structures are monotone classes of measurable sets.

As known (Subsection 2.2 and [31]]), in fuzzy dynamic processes where fuzzi-
ness participates as a time factor, an important role is assigned to the structures of

extremal fuzzy time intervals {%*(T),t ®}H), (({%*(T),j é} As the fuzzy
*

time flows, the process of expert knowledge measurement on the system states
with respect to time is affected by the incompleteness of the obtained information.
The polar characteristics of this information manifest themselves as imprecision
and uncertainty. A degree of information imprecision is defined by current fuzzy
time moments (f S (@T) and future fuzzy time moments (f IS @1*), while an uncer-
tainty degree is defined by current fuzzy time intervals (¥ € g?;) and future fuzzy
time intervals (7 € @2*) We have constructed the corresponding fuzzy monotone
structures

{(ZL(T).=.®} and {FI'(T),2.5}, O

in which sequential extremal fuzzy time intervals are calculated recurrently.

Here only note that when expert describes the dynamics of complex objects and
“measure” system states, where the source of uncertainty is fuzzy measurements
with respect to time, it is necessary to carry out “extremal” “dual” measurements,
namely, measurements in extended current and compressed future fuzzy time inter-
vals [31]].

In the present paper, we represent the controllable extremal fuzzy processes de-
fined in [33]-[37], [39]. The subject/matter of our investigation is the existence of
an optimal control for EFCDS’s. Section 2 contains some necessary preliminary
concepts presented in [31]]-[33]], [38]. Sections 3 and 4 describe models of extremal
fuzzy continuous dynamic system. Section 5 deals with problems of EFCDS opti-
mization when the control parameter does not depend on a state in which an EFCDS
is. Questions of the existence of an optimal control are studied, and variants of their
fuzzy integral representation are proposed. Section 6 contains an example in which
the EFCDS fuzzy optimal control process is constructed.



Fuzzy Dynamic Programming Problem for Extremal Fuzzy Dynamic System 235

2 Preliminary Concepts

All definitions and results see in [31]-[33]], [38].

2.1 On the Space of Extended Extremal Fuzzy Measures

Definition 1. Let X be some nonempty set.

a) We call some class #* C 2% of subsets of X an upper ¢*-monotone class
if (1) 9,X € #B*; (ii) VA,B € #* = AUB € %%, (iii) V{A,} € B, n=1,2,...,
Ay TA=Ac B

b) We call some class %, C 2X of subsets of X a lower o,-monotone class if
(i) 9,X € B.; () VA,B€ B, = ANB € B.; (i) V{A,} € Bi,n=1,2,..., A, |
A= Ac B,

Definition 2. We call the classes #* and A, extremal if and only if
VA€ R < Ac B..

Remark 1. Let 2 C 2X be some o-algebra. Then B is both a 6*-monotone class and
a o,-monotone class.

Definition 3. 1) (X, %) is called an upper measurable space;

2) (X, %.) is called a lower measurable space;

3) If #* and A, are extremal 6*- and o,.-monotone classes, then (X, B, B*) is
called an extremal measurable space.

Example 1
B A {ACRy |A=(a;+e), a € Rj }U{@} U{R;} is a 6*-monotone class,
By, 2 {ACRj |A=[0;a], a cRj }U{@}U{R]} isa o,-monotone class.

A and A, are respectively called a Borel 6*-monotone class and a Borel o-
monotone class of first kind. Clearly, %} and %, are extremal.

Example 2
i {ACR{ |A=[0;a), x e R} }U{@}U{R]} isa o*-monotone class,
B, 2 {ACRy |A=[a;+ee), a € R }U{@} U{R} is a 6,-monotone class.

%5 and %, are respectively called a Borel 6*- and a Borel o,-monotone class of
second kind. It is obvious that % and %, are extremal.

Definition 4. Let (X, %") be some upper measurable space. A function g* : * —
[0;1] is called an upper fuzzy measure if: (i) g*(@) =0, g*(X) = 1; (ii) VA, B € #*,
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ACB= g'(A) <g"(B); (i) V{A,} € B, n=1,2,..., A, 1 A= g"(A) =
lim g*(A,).

n—soo

Definition 5. Let (X, %.) be some lower measurable space. A function g, : B, —
[0;1] is called a lower fuzzy measure if: (i) g.(&) =0, g.(X) = 1; (i) VA,B €
B, A CB=g.(A) < g.(B); (iii) V{A,} € Be.n=12,..., Ay | A= g.(A) =
r}ijgg* (An).

Definition 6. Let (X, %,,%") be some extremal measurable space, g. be a lower
and g* an upper fuzzy measure.

Then:

a) g« : By — [0;1] and g* : BB* — [0;1] is called extremal if and only if

VA€ B : g.(A)=1—-g"(A).
b) (X, B, B*,g.,g") is called a space of extremal fuzzy measures.

Definition 7. Let (X;,%.,,%"™) and (X», %), %"*) be some extremal measurable
spaces; h : X; — X is called measurable if

VAc A", Be R : h'(A)eRB”* h'(B)ecHA.

Definition 8. Let (X, B., #") be some extremal measurable space. Then:
a) The function /2 : X — R{j is called upper measurable if and only if / is measur-
able with respect to the spaces (X, %,,%") and (R{, %), %;). Then

Yoo>0 h!'((a;+e)) € B, h'([0;a]) € B..

b) The function h: X — Ra“ is called lower measurable if and only if % is mea-
surable with respect to the spaces (X, %.,%") and (R}, %>+, %5 ). Then

Yoo>0 h'([0;a) € B, h ! ([o;+)) € B..

Definition 9. Let (X, %,, %") be some extremal measurable space.

a) The class of fuzzy subsets A C X with lower measurable compatibility func-
tions

937* = {AV CcX| 1 is lower measurable}
- {Xex VO<a <1, ps!((0:0) € B, i (o)) e%*}

is called an extension of the o, -monotone class A,.
b) The class of fuzzy subsets A C X with upper measurable compatibility
functions
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B = {Z C X | pg is upper measurable}
- {Zexwog a <1, p='([0:0)) € Ze, pz! (o teo)) e%*}

is called an extension of the ¢*-monotone class Z*.

Definition 10. An extremal measurable space (X, %7*, @*) is called an extension of
an extremal measurable space (X, %, B").

Using the Sugeno integral, we next introduce the notion of extension of fuzzy ex-
tremal measures.

Definition 11. Let (X, %,, %", g.,¢*) be some space of extremal fuzzy measures,
P y

and (X ,@*,@*) be an extension of the extremal measurable space (X, %A, B*).
Then:
a) the function

E@=fuzwee.)2 v [ane(@a)], vicds @
X

is called an extension of the fuzzy measure g, on @*;
b) the function

ave' (@], vied,  ®

F@=f uiwog ()2 A
/ <

is called an extension of the fuzzy measure g* on B

Here [A]g = {x € X | uz(x) > a}, [Alg ={xe X |uz(x) > a},0<a < 1.

Definition 12. A space of extremal fuzzy measures (X, @*, @*,37*,57*) is called an
extension of the space (X, %, #B*,8:,8).

Let (X, %.,%",8+,¢") be some space of extremal fuzzy measures and (X ,e@*,
PB*,8.,8") be its extension.

Definition 13. a) Let X,E € %, be any fuzzy sets. Then the lower fuzzy Sugeno
integral of the compatibility function g on the fuzzy set A is defined with respect
to a lower fuzzy measure g, by the formula

O<oa<

Jusog)2 v [ang@niBlo)]. 4)
A

b) Let A ,E € %" be any fuzzy sets. Then the upper fuzzy Sugeno integral of the
compatibility function uz on the fuzzy set A is defined with respect to a upper fuzzy
measure g* by the formula
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A JevE @UiBl)]. 5)

Definition 14. Let (X, B,, %", g.,g") be some space of extremal fuzzy measures.
a) Let h € A, be some fuzzy set. The measure

VAGQ’?* : gh* f.uh Og* f‘uA Og* f‘uhﬁ/\ Og* (6)

is called the lower extension of g. on P, with respect to h.
b) Let h € " be some fuzzy set. The measure

VAeZ : (A fuh x)og"( qu x)og"( fum x)og () (M)
is called the upper extension of g* on P* with respect to h.

2.2 On the Composition Products of Spaces of Extremal Fuzzy
Measures

Let (X1,%.,%*,g.,¢"*) and (Xo, B, B"*,g",¢"*) be any two spaces of extremal
fuzzy measures.

Definition 15. Let some subset H C X; X X be a binary relation. We introduce the
following mappings Vxo € X; and Vyy € X5:

Eu(xo,) = {y € X2 | (x0,y) € H},
Ep(-y0) = {x € X1 | (x,0) € H}.

®)

a) A binary relation H C X; x X, is called lower measurable if VA € %/ and
VB € A, there exist sequences {x, tnen C B, {yn}nen C A such that Eg(x,,-) D
En(xp+1)s En(c,yn) D Eg(yyn41),n=1,2,.... We have

Ti(A) 2 {xe Xy [VyeA: (xy) eHY = (Eu(y) = () Enlyn) € 2. (9)
YEA n=1
and

;B2 {y € X2 |Vx€B: (x,y) € H} = () En(x,) = [ En(xn,-) € 2. (10)

XEB
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b) Denote by %, @ A the set of all binary lower measurable relations from
X| x X5 and call it the composition product of measurable spaces %, and ZB.!.

a’) A binary relation H C X; x X, is called upper measurable if VA € £"* and
VB € $'* there exist sequences {x, }neny C B, {yn}neny C A such that Ey(x,,-) C
En(xp+1)s En(c,yn) CEg(-yyns1)sn=1,2,.... We have

Gi(A) 2 {xeX [3yeA: (vy) e H = JEn(.y) = | EnCon) € 2% (11)
yeEA =1

and
B2 {yeX,|IxeB: (x,y) € H}

= JEu(x,) = En(xa,-) € ™. (12)

xEB

b’) Denote by B ® %"* the set of all binary upper measurable relations from
X1 % X, and call it the composition product of measurable spaces %™ and %"*.

It is not difficult to verify that . @ %! is a lower 6,-monotone class and #'* @ #"*
is a upper ¢*-monotone class.

Theorem 1. Let (X, %,,g..) and (X2, B! ,g") be two spaces of lower fuzzy mea-
sures. Then on the composition lower measurable space (X1 x Xo, B, @ B) the
measure g, : VH € B, @ B, defined by

g(H)=g.®g/(H é {g* ) A& (T (E))}

zﬂﬂ&m*wmﬁﬂ (13)

is a lower fuzzy measure.

Theorem 2. Let (X, B, ¢"™) and (X, B"*,g"™*) be two spaces of upper fuzzy mea-
sures. Then, on the composition upper measurable space (X| x Xp, B"* @ B"), the
measure g* : VH € B"™* @ B defined by

g'H) =g"wg"(H)E A {"(E)Vs" (I} (E))}

= A, A G Ve ()} (14)

is an upper fuzzy measure.

Theorem 3. a) Let H € B, @ B be some binary lower measurable relation (H C
X1 x X3). Then the value of the measure g, ® g"! on H is represented through g!, and
g" as the following composition:

geglH /&&Jowﬁzw@mmmm (1s)
*
X
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b) Let H € B"™ @ B"* be some binary upper measurable relation. Then the value
of the measure g* @ g""* on H is represented through g"™* and g"* as the following
composition:

g @g"(H fg (Eu(,y)og™ () fg”* En(x,))og"™(+). (16)
X

Now let us proceed to defining fuzzy binary relations on X; x X».

Definition 16. a) A fuzzy set H C X; x X, is called a lower fuzzy binary relation if
the compatibility function iz : X; x X5 — [0;1] is lower measurable;

b) A fuzzy set H C X| x X is called an upper fuzzy binary relation if the com-
patibility function pi; is upper measurable.

We have constructed the compositional space of extremal extended fuzzy measures
(X] XXZ,%;®f@gw@*/®%*ﬂ,§1®§z,g ®g*//)

2.3 Extremal Fuzzy Time Moments and Intervals, and Their
Structures

The questions investigated in the preceding paragraphs enable us to consider some
extremal interval structures, in particular, extremal fuzzy time moments and
intervals.

We would like to say just a few words about the origination of these structures
and their importance in studying dynamic processes.

A person who makes a decision always gives an “incomplete” prognosis about a
time moment for extremal, crisis, anomalous and other situations that may occur in
the future. The person (expert) who makes a decision connects all such situations
with future fuzzy time moments and intervals. Clearly, his/her prognosis is of fuzzy
nature and the corresponding decisions should be obtained by possibilistic-statistical
analysis or, speaking more exactly, by analysis of fuzzy time intervals, for which we
need to construct a new mathematical fuzzy instrument.

When we make decisions on the basis of our past knowledge, we recall certain
facts, reference data and the like. When doing so, we perform certain “expert mea-
surements” (“expert reflections”) of our knowledge. These measurements are con-
nected with past time moments, which as a rule are fuzzy. Hence the results of such
“measurements” may frequently be also fuzzy and these results of recollections are
in the end reflected in experimental data (samples). It is understood that the source
of such samples is the population of fuzzy characteristics of our knowledge. This
can be explained mainly by the following two reasons: first, in terms of dynam-
ics, moments of recollections of facts and moments of “‘expert measurements” are
fuzzy moments; second, on frequent occasions the results of “measurements” are
fuzzy. Let us illustrate this viewpoint by examples. Suppose that prior to diagnos-
ing the disease the examining physician (expert) asked the patient to present data
on his temperature distribution in time. If the patient measured his temperature but
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for various reasons did not record the time of measurements, then his replies would
sound like this: “In the morning my temperature varied approximately from 38°C
to 38.5°C, at noon it dropped to something like 37° and in the evening it was not
higher than 39°”. Clearly, the results of such “measurements” are fuzzy both in time
and in numerical values. It might happen that the patient made measurements of
his temperature during the whole day (measurement results are objective data with
uncertainty of probabilistic-statistical nature), but he did not record the time mo-
ments at which his temperature was measured. Therefore, when asking the patient
to present this information in dynamics, we deal with fuzzy time moments. In such
situations objective data are characterized by possibilistic uncertainty.

It is clear that decisions (prognoses) made about a future state of the object (prog-
noses) on the basis of such data by means of the classical statistical methods are less
plausible for one reason: the source from which data of this kind originate is the
person. The nature of data uncertainty is dual. It is only statistical-and-possibilistic
methods that can give us more or less plausible estimates and prognoses.

With this aim in view, we begin our study of fuzzy time moments and intervals
and their structures. For convenience, the observation time is identified with the set

. A . .
of nonnegative real numbers: 7 = Ra’ . Any time momentt € T = Ra“ is assumed to
be a nonnegative number.

Our notion of a fuzzy time moment is based on the definition presented in [8].

Definition 17. A fuzzy nonnegative real number 7 with the compatibility function
pr Ry — [051] (17)

with the following properties:
(@) uz(0) = 0;
(i) V u(7) =1 (normed);
>0

(iii) V1o € Rg , U (10) = 2/ 1;(7) (left continuity);
T<Ty
(iv) t(7) is a nonincreasing functionon Rj =T,
is called a fuzzy time moment.
— — %
The set of all fuzzy time moments is denoted by .ZMo(R;)=.FM(T).

Now, let us consider the extremal measurable Borel space of first kind (Rg s By,
27) and its extension (Rg,e@l*,g}f). Ifac 9?{ is a fuzzy number, then Vo, > 0,
ugl((a;+oo)) = (T;4o0) € A} and /.Lg_l([O; o)) =[0,1] € A, i.e., Uz is an upper
measurable function (or g : B} — By, B — P\« is measurable). It is not difficult
to verify that the compatibility function of the fuzzy moment ¢ is upper measurable,
i.e., the fuzzy time moment 7 is an upper fuzzy number on 7 = Rg . We obtain
FMy(RY) C B

Let us consider the negation of the fuzzy moment 7. It clearly follows that 7 € %71*
or Vo > 0, /.Ltf‘([oc;+oo)) = [0,7] € Z1. and p([0;x)) = (1 +o°) € Bj, where L1
is lower measurable.
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In terms of information, the negation of the fuzzy time moment  can be inter-
preted as follows: it describes a measurement time medium, where the fuzzy time
moment 7 is excluded.

The relation between the time moment 7 and the time interval [0; T) (and, accord-
ingly, [T;+e0)) is one-to-one:

t€[0;T) <1 ¢ [T;+00).

Therefore we may suppose that there exists a relation between the fuzzy time mo-
ment 7 and the intervals [0;7) and [7;+). As indicated in [31], for the fuzzy time
moment 7 its compatibility level (-(7), T > 0, is understood as a level of belonging
of the fuzzy time moment 7 to the time interval [0;7) (a compatibility level). Our
interpretation is as follows: -(7) is a level of “measurement” imprecision, a level
of finding the fuzzy time moment 7 in the time interval [0; 7). A high compatibility
level p;(7) gives more plausibility that the fuzzy time moment 7 “is measured” up
to the real moment 7 in the time interval [0; 7). We call this interval the current time
interval. Formally, it can be written as V7 > 0

(1) := (an imprecise measure of (7 € [0;T) := the current time interval)). (18)

Now let us consider the class of complements to fuzzy time moments 7. Since 7 €
9M;(T) C %, we denote this class by .ZMo.(T) C %;,. We call 9M;(T) the
class of upper fuzzy time moments, and %40*@) the class of lower fuzzy time
moments.

Extending the above arguments to lower fuzzy time moments, we say that for
a fuzzy time moment 7 its compatibility level ti(7) is understood as a level of be-
longing of the fuzzy time moment 7 to the interval [T;+<0), i.e., ,LLE(T) is an im-
precision level of measurement or, in other words, a level of finding a fuzzy time
moment 7 in the time interval [7;+e0). A high compatibility level u-(7) makes it
more plausible that the fuzzy time moment 7 will be “measured” after the real
moment 7 in the time interval [T;+ec), which we call the future time interval. If
t € FMy.(T), then Var > 0, u{l([a;—&—oo)) =[0;1] € A., M}TI([O;O(]) = [1;400),
i.e., lyis a B — P, B| — PB;-measurable function.

We call the moment 7 € .FM.(T) C %, a lower fuzzy time moment, while
1€ FM.(T)andt € ﬁMS(T) extremal fuzzy time moments.

If 1 € #Mo.(T), then, formally, this can be written as follows:

(1) := ( an imprecise measure of (7 € [7;+o0)
:= is the future time interval)), 7> 0. (19)

In the process of expert measurement with respect to time the values of the com-
patibility functions (;(7) and p(7), T > 0, are degrees of imprecision of finding
the fuzzy time moment 7 in the future time interval ([7;+oo)) and the current time
interval ([0; 7)), respectively.
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When we discuss fuzzy time moments in the process of time flow, we should spe-
cially mention the pair of extremal fuzzy time moments (¢,7). By the measurement
of a fuzzy moment with respect to the real time T we understand its measurement
in the current time interval [0; 7) and in the future time interval [7;4c) by (I8) and
(T9). The extremal classes of fuzzy time moments .% M, (T) and & M;(T) are the
classes of complementary fuzzy time moments

7€ FM(T)=Te FMy(T).

Let us consider the structures of current and future fuzzy time intervals. By Defini-
tion 3 (Example 2) we know that

%’5‘%{[0;1’), 7>0} and %z*é{r;+w), 7> 0}

are Borel 0,- and o*-algebras of second kind. Clearly, the spaces of current and fu-
ture time intervals are measurable or, speaking more exactly, coincide with extremal
Borel spaces of second kind (Rjj , %, %3 ).

Further, we introduce the notion of extremal fuzzy time interval in terms of ex-
tension (Ry, Ba., B3).
Definition 18. a) Any fuzzy positive number 7 = [0, T) € 9;?% is called an extended
fuzzy current time interval.

—_~—

b) Any fuzzy positive number 7 = [T;+o0) € B, is called an extended fuzzy
future time interval.

Obviously, if 7 € @;, then Voo > 0 we have ufrfl ([o;+20)) = [0,1) € 25,
[,L;I ([0;0]) = [154+00) € By, L., Ui is the Bo, — B, B — B} -measurable func-
tion and if 7 € %72*, then Yo > 0 we have u{l([aH—oo)) = [t;+o0), ,LL{l([O;a)) =
[0;¢) € Bs., Le., Uy is the By, — PBo., B3 — FB5-measurable function. The fuzzy
intervals 7 € Q’Z; and 7 € %, are called extremal.

Let us discuss the relation between fuzzy extremal time moments and intervals.
Letr € .% M;(T) and 7 € @3‘ be respectively the fuzzy current time moment and
the future fuzzy time interval. As has been mentioned above, () is a degree of
imprecision of finding the fuzzy moment 7 in the current time interval [0;T) in the
process of time flow. We think that the value u;(7) defines the level of compatibility
that the current fuzzy time interval 7 is not covered by the current time interval [0; 7).
Moreover, () is a degree of uncertainty that 7 ¢ [0; 7). V7 > 0:

U(7) := ( an uncertainty measure of (¥ Z [0;7)

:= the current time interval)). (20)

Letf € EZ\M 0«(T) and 7 € 9372* be the fuzzy future time moment and the fuzzy time
interval, respectively. As has been mentioned above, 1;(7) is a degree of imprecision
of finding the fuzzy moment 7 in the future time interval [T;+<o) in the process of
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time flow. We think that the value u;(7) defines the level of compatibility that the
fuzzy future time interval 7 is not covered by the future time interval [7;+o). More
exactly, U(7) is a degree of uncertainty that 7 ¢ [7;+o0) and V7 > 0

u(7) := (an uncertainty measure of (¥ ¢ [T;+oo) := the future time interval)).

Note that in the time flow process, the values of the compatibility function of ex-
tended extremal fuzzy time intervals 7 € %2 andr € %2* are degrees of uncertainty
that these intervals do not belong to the respective current and future time intervals
[0;7) and [T;4<0). When speaking of the calculus of fuzzy time intervals, we will
mean the pair of extremal fuzzy time intervals (7,7), where 7 is the current fuzzy

time interval (¥ € %5 ), and 7 is the future fuzzy time interval (¥ € %5.).
In the sequel, we will make use of the following concrete subclass of extended
extremal fuzzy time intervals.

Definition 19. The class of fuzzy nonnegative numbers FI (T') with the properties
(Fe ZI (T)):

(i) pz(0) =1

(i) V1o > 0, u(10) = T;/TO uy(7) (right continuity);

(iii) 7 is nonincreasing on 7 = R/,
is called the class of current fuzzy time intervals 7.

It is not difficult to Verlfy that .7 I*(T) is a subclass of the space of extended fuzzy
current time intervals Z1 (T) C %2

Analogously, we introduce the definition of the class :/5:1 «(T), which is a com-
plement to ;fl*(T), ie.,

76%( )C%’z*@ref ( )c%’2

Now let us consider the algebraic structures of the classes of extremal fuzzy time
intervals (Z#I*(T), ZI.(T)).

First we will consider .71 *(T) We introduce a partial ordering in .Z1 *(T): If
r,n € :/O:I*(T), then

A XneVTeT (1) < (7). 1)

r2

~ % *
On the semilattice {.#1 (T'), =<} we introduce the algebraic sum operation 7| & 7>
:

i (D E A () Vi (n) |5, neT, n+n=1}. (22)

ridry

It is not difficult to verify that the structure {:/5:1 *(T), =, é} is a partially ordered
commutative semigroup.

Let us construct, in .# ZI (T), a monotonically increasing recurrent sequence of
fuzzy time intervals
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F =T AT, n>1, (23)

where 79, AT € FI*(T) are respectively the initial and the stepwise fuzzy time
interval. (Here 7y = &). We obtain

=X

The partial ordering < in F1 *(T) induces in .#1 «(T) another partial ordering >
(conjugate to <).
If 7,7 € Z1.(T), then

n=nen3nevVrel @ 1w (1) > Uy (7). 24)

The algebraic sum operation @ in Z1 (T) induces in T «(T) another operation
(conjugate to é) @:
~ = ~ ~ ~ * ~
Vi, h e FLI(T) : H®Hh=rdr (25)

or,VteT,

Wror,(T) = 1= (1) = V{r (1) Al () [ 1,2 €T, i+ n =1} (26)
Then the monotonically increasing sequence of current fuzzy intervals from the
class FI (T)

7

IA

i)

IA

induces, in #1,.(T), a monotonically decreasing sequence of future fuzzy intervals

L)

Y
Y

Gl

defined recurrently as
K, o~
T =1p—1DAr,

where 7y = 17 and Are 1, (T) are respectively the initial fuzzy interval and the
stepwise fuzzy time interval.

On %*(T), the induced structure {.#I.(T),>=,®} is a partially ordered com-

mutative semigroup.
We call the pair of structures

{FT(1).2.0} A Z1(T). =, 0)) )

an extremal partially ordered commutative semigroup.
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To conclude the subsection, we would like to note that

1) the extremal structure (27) of current and future fuzzy time intervals is the
subject which will be used in next sections.

2) In the time flow process information (data) obtained by expert measurements
is incomplete. The polar characteristics of such information are imprecision and un-
certainty. The imprecision degree of the obtained information defines extremal fuzzy
time moments, while the uncertainty degree defines algebraic structures represented

in form 7).

2.4 Examples of Construction of Extremal Fuzzy Time Intervals

Example 1. Consider the extremal measurable Borel space of second kind (T, %,
23). Let f : T — T be some monotonically nondecreasing, left continuous function
such that f(0) = 0, f(4e0) = +eo. It is not difficult to verify that Yz > 0

A f()
1+ £()

is the upper fuzzy measure on 5, and its extremal fuzzy measure on %,, is the
lower fuzzy measure

gr([0;1)) (28)

1
ERENION

. —~ %
Now, for the current fuzzy time interval we consider the extension g5. Vi€ #I (T) C
@;:

grs([t; +2)) (29)

8 = f wr0ogi() = A_ oV gi(Fla)

= o lever(tia))] =
where
ta =V{t>0| 1) < o < p(t7)},

and calculate the extension g7, V7 € FI «(T) C %72* as follows:
- 1
8. = flosr. ()= v laner =)l = v Jon ]
T

where
ta = A1 20| pr(i-) < & < (1)}

Thus we have constructed the space of extended extremal fuzzy measures (T, (@2*,

B3 ,81+,87)-
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Now, let us consider the problem of construction of extremal fuzzy time intervals.
~ it . .
If 7€ ZI (T), then, by virtue of formula (20), g; is assumed to be a fuzzy measure
on |, while the fuzzy interval (7 € #7) is assumed to be known:

uslt) = f wrls) g, V=0,

(03]
Then
7(’):f L) () V ti(s) 0 7()
T
:ogfx\gl [OC\/gT ((t;“roo) U (la;+eo))] ZOS{Z\SI [OC VgT(St,oc;“F‘X’)] 7
where

Stoa =1 Nlg, to=A{t>0|pt) <o <p(t)}.
If in the role of g7 we take V¢ > 0
_ 1
IRENIGN

where f(¢) is a monotonically nondecreasing, left continuous function f : T — T,
f(0) =0, f(4-o0) = +oo, then

8" (154))

Ht)= A V !
Hr (1)  0<a<l {a l+f(s,,a)] '

If 7€ Z1.(T), then, analogously, we construct
arlt) = pils) o8- )
(t5+20)

In that case
pr(t) =V [oeAgr«([0581,0])] s

0<a<l
where
St,oc:f/\tom ta:\/{tzo‘u?(t)éagﬂ?(t+)}
or f(sta)
St.a
A1) =1—u(t) = : '
(1) (1) ngﬁl {a/\ 1+f(5t¢a)}

Example 2. Let gi be an upper possibilistic measure on %3, i.e., 3f*: T — [0;1] isa
left continuous, monotonically nondecreasing function such that f(0) = 0, f(+) =
1, and V[0;1) € &5

gr([0:1)) = vV f(s) = f(t).

O<s<t
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Then Vr € %*(T)
~(t) = *
B0 = A [V F )]
where
Sta =t Atg, ta=AN{t20|p(t) <o <p(t)}.
Example 3. Let g be an upper A-fuzzy measure [44] on %; (g5 = g, 1< A <0),
ie., V[0;r) € %,

s - 0.

where f* is a distribution function of the measure g3, f* : T — [0;1] is a left con-
tinuous, monotonically nondecreasing function, f*(0) = 0, f*(+e2) = 1. Then

gr.(te) =it = P17

and Vr € :/0:1*(T)

[ (sta)(1=2)
o<tr< [a/\ 1L+ A f*(st.0) ]7

while V7 € ;fl*(T)

T o<a<1

) = A {av 11;7{;’52503)]’

where s; ¢ is defined from Example 2.

Example 4. 1t is natural to introduce a fuzzy time interval 7 € 285 such that the kernel
of 7 would coincide with the interval [0; 7].

Let us define the upper fuzzy time interval as follows. For VT > 0, 77 € %5:

- (1) = 1, 0<r<r,
Hrelt) = gr«([t;+%0)) Vgh([0;7)), t>1.

If g5 : By — [0;1]:
as in Example 1, then

1, 0<t<T,
“7T(t):{(1155()z))/\( (1) )7 fe
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If 0 < a < 1, then the solution of the equation

_ 1, S
1+ f(t) 1+ f(7)

with respect to ¢ is denoted by #; . If 17 1 = 7, ;0 = oo, then

T rr T 0<(1<1 l+t17a '

Note that if 7 < T, then 77, > 7%,.
This example makes it possible to construct parametrically some sequence of
extremal fuzzy intervals.

3 Description of a General Model of an Extremal Fuzzy
Continuous Dynamic System (EFCDS)

Following the system approach of modeling complex systems we propose the
following: the time structure of fuzzy dynamic systems is represented by some space
of extended extremal fuzzy measures

(T, Z1.(T),ZI (T),31.8}), T =R}, (30)

and structure (1)), where g7, and g are some extremal fuzzy measures on PBr, =
932* and 93; = 35’;, respectively (see Subsection 2.1).

Let us start describing objects of a fuzzy dynamic system. Let X (X # &) be the
set of states of some system to be investigated. Let (X, %, g) be the space of a fuzzy
measure on the measurable space (X, %), where 4 is a c-algebra in X.

Let U (U # @) be the set of all admissible controls (of external factors) acting
on the system. Assume that controls are subjected to restrictions of uncertain char-
acter in the form of some space of a fuzzy measure (U, %y, gy ), where By is the
measurable space of controls, while the fuzzy measure g;; describes the restrictions
imposed on controls.

LetY (Y # @) be the set of output states of the system under consideration, and
(Y, %y, gy) be the space of a fuzzy measure, which describes a fuzzy distribution of
output values of the system. Note that as usual Y is some transformation of the set
of states of X.

Now let us consider the Cartesian product X x 7" and the space of extended com-
position extremal fuzzy measures (Subsection 2.2 and [32]])

(XxT. 20 %1, 56 B;.g0 81,8938 )

which is induced by the spaces (X, %4, %,g,g) and (T, Br«, By, 81+, 87)-
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Definition 20. a) A lower measurable binary fuzzy relation é* EB R Pr is called
a future fuzzy process on the measurable states of the system (i.e., ug, (x,7) is a
lower measurable function). o

b) An upper measurable binary fuzzy relation 0" c B %y is called a current
fuzzy process on the measurable states of the system (i.e., U (x,1) is an upper
measurable function).

¢) A pair (Q«, Q") of lower and upper measurable binary fuzzy relations is called

—~

an extremal fuzzy process on the measurable states of the system (i.e., 0* € Z ® %

and Q, € 93?8?\@”).
d) An extremal fuzzy process (EFP) is said to be ergodic if there exist the limits
Vx € X, tlim g (x,1) = uz. (x), tlim g, (x,1) = pz (x), and the limit fuzzy sets A™

and A, are measurable Z*,Z* €A

Note that (see Subsection 2.2) VT € T, Vx € X
Eg, (x,) € Pr. is a future fuzzy time interval,
E o

E 0. (,1) € Bisa fuzzy state of the system, which is “measurable” in the future

(x,-) € Ay is a current fuzzy time interval,

—_~—

fuzzy time interval [7,+o0),
Es. (+,7) € A is a fuzzy state of the system, which is “measurable” in the current

—

fuzzy time interval [0, 7).

It is obvious that model “measurements” of the states of the system at a real time
moment T > 0 are understood as defining pairs of measurable fuzzy sets E 0. (-, 1),
E o (', T) S é .

Forallx € X, Ej.(x,-) and Ej (x,-) are a current fuzzy and a future fuzzy time
intervals, respectively, in which the state x € X of the system is measured.

The family of fuzzy sets {Ej (-,7)}r>0 from A is called the trajectory of
a future fuzzy process, and the family of fuzzy sets {Ep.(-,7)}r>0 from B is

called the trajectory of a current fuzzy process. The family of pairs of fuzzy
sets {Eé*(~,‘c),E§*(-, T) }r>0 is called the trajectory of an extremal fuzzy process

(0.,0"). -

Let ]lAé* C X x T x Y be some lower measurable fuzzy relation (]ﬁ* EBRQBr R
e%) describing expert knowledge reflections of fuzzy states of the system on the
output values of the system in future fuzzy time intervals, and R*CXxTxY
be some upper measurable fuzzy relation (I@* € %765:96/?} ® f%;) describing expert
knowledge reflections of fuzzy states of the system on the output values of the sys-
tem in current fuzzy time intervals.

Definition 21. a) A lower measurable relation ]li* S %/Qé\én ® f%; is called a fu-
ture fuzzy process of expert knowledge reflection of states of the system in future
fuzzy time intervals.
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b) An upper measurable relation (@* € B Ay @ RBy) is called a current fuzzy
process of expert knowledge reflection of states of the system in current fuzzy time
intervals. o

¢) A pair (R,,R*) is called an extremal fuzzy process of expert knowledge re-
flection of states of the system in extremal fuzzy time intervals.

Let p, € (B @ PBr.) ® (By @ PBr.) © % be some lower measurable fuzzy relation
in the Cartesian product (X x T) x (U x T) x X, which describes system state trans-
formations in time with control taken into account:

XxT)x(UxT)—X.

This relation is a future fuzzy transition operator describing the dynamics of the sys-
tem or, in other words, system state transformations in future fuzzy time intervals.

Let p* € (B® By) @ (By @ Bry) @ 2 be some upper measurable fuzzy rela-
tion in the Cartesian product (X x T') x (U x T) x X, which describes system state
transformations in time with control taken into account:

XxT)x(UxT)—X.

This relation is a current fuzzy transition operator describing the dynamics of
the system or, in other words, system state transformations in current fuzzy time
intervals.

We call p. the fuzzy lower transition operator describing the system state dynam-
ics, and p* the fuzzy upper transition operator describing the system state dynamics.
The pair (p., p*) is called the transition operator describing the system state dynam-
ics in extremal fuzzy time intervals.

Let u* C U x T be some upper measurable fuzzy binary relation from %y @ 4.,
which describes the action of external factors (controls) on the system in future
fuzzy time intervals, and u, C U x T be some lower measurable fuzzy binary rela-

tion from %y ® X, which describes the action of external factors (controls) on the
system in current fuzzy time intervals.

Definition 22. a) A fuzzy binary relation u* € %@é’} is called a current fuzzy
control process.

b) A fuzzy binary relation u. € 1%’/69\@7* is called a future fuzzy control process.
¢) A pair (u,,u") is called an extremal fuzzy control process.

Definition 23. a) The train
{x.u.1.7.5.0.R.} (31)

is called the future fuzzy dynamic system describing the dynamics of the system
state in future fuzzy time intervals.
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b) The train
{xu.ryp .0 R (32)

is called the current fuzzy dynamic system describing the state dynamics of the
system in current fuzzy time intervals.
¢) The train

{XvUvTayv(ﬁ*vﬁ*)v(é*aé*)v(@*a@*)} (33)

is called the extremal fuzzy consitnuous dynamic system (EFCDS) describing the
state dynamics of the system in extremal fuzzy time intervals.

In the sequel we will consider the case with Y = X.

It is obvious that the EFCDS (33) describes the state dynamics of the system un-
dergoing transformation with fuzzy uncertainty produced by observations at fuzzy
time, while the extremality is due to the “measurement” of fuzzy states of the system
in current and future fuzzy time intervals.

Definition 24. The system of composition equations
Iﬁé* =pse é*a
~ 6 i~ (34)
R* — p* ° Q*

is called the system describing the state dynamics of the extremal fuzzy continu-
ous dynamic system, where e and e are some composition operations over fuzzy
*

relations.

Given (I@*,I@*), (p«,p*) and the initial fuzzy states of the system Avo*,gs c B
(;,Lgo* (x) = ug, (x,0), M (x) = pg- (x,0), Vx € X), it is important to find a solution

(é*, é*) of (B4), which we call an extremal fuzzy process of system state transfor-
mation on measurable states of the system.

Below we will consider a concrete controllable fuzzy system of form (34) for
the continuous case. It is obvious that in concrete EFCDS’s formulas (33) and (34)
model concrete complex objects with fuzzy dynamics. The finding of a system state
transformation process (Q., Q") is important when we deal with problems pertain-
ing to optimization problem (optimal control).

In recent years, the investigation of complex dynamic systems with fuzzy uncer-
tainty by means of the theory of fuzzy sets has been developing mainly along the
following two lines:

I. Lower dynamic systems are described by composition equations in the metric
or normed spaces of system states, which can be formally written in terms of fuzzy
integral equations if a fuzzy measure is assumed to be a possibilistic one ([9]], [10],
[24], [46], and so on).

II. Quite a number of studies have been devoted to the development of fuzzy
integro-differential calculus with an aim of describing fuzzy dynamic systems and
their control. The main feature these approaches have in common is the assumption
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that the compatibility function is differentiable or integrable ([4]-[7], [10], [12],
(17, (191, 1231, [26], [271, 291, [30], [43] and so on), which to a certain extent
facilitates the investigation of the definite class of fuzzy dynamic systems.

The instrument of extended composition fuzzy measures developed in and
[32], where some important properties of Sugeno lower and upper integrals and their
extensions are investigated, makes it possible to study the so-called extremal fuzzy
continuous dynamic systems for which:

1) a system of compositional equations for fuzzy dynamic systems is generalized
in the form of system (34)), where the extended Sugeno upper and lower integrals
(see [31]) are used in the role of composition operations . and e (as a aggregation

instrument for the EFCDS) describing the dynamics of the state of an EFCDS [33].

As known from the earlier sources of investigation of fuzzy statistics ([8]], [13]],
(18], [22], and so on) and also from our works ([31]-[36], [40]-[42]), the
Sugeno integral most frequently estimates the most typical levels of compatibility
of an integrable function. This is the reason for which we have chosen the Sugeno
integral for the construction of extended fuzzy measures.

Systems of composition type equations [24]] are a particular case of system (34),
where equations are written with respect to possibility measure. The case we con-
sider in this paper is more general since the equations are written in for any extremal
fuzzy measure.

2) As different from the approach mentioned in Item II (where some processes
are not integro-differentiable), in our proposed systems of equations any measurable
compatibility function is integrable. However our consideration is not limited to this
only class of dynamic systems.

To conclude the section, note that the compatibility functions, for which systems
of equations can be written in form (34)), are lower or upper measurable:

Us. (x,8) : X x T — [0;1] is B ® Br-upper measurable;

Q

(x,1) : X X T — [0;1] is 2 ® Pr.-lower measurable;
L(01,y) X X T XY —[0;1] is B ® Br @ B-upper measurable;
Uz, (x,8,) : X X T xY — [0;1] isZ ® Br. ® B-lower measurable;
K5, (x0,t0,u,2,x) : (X X T) x (U X T) x X — [0;1] is

(B 2 Br) @ (By @ By) @ B-upper measurable;
K+ (X020, ust,x) : (X X T) x (UxT) x X — [0;1] is
(B R PBr.) @ (By @ Brs) @ B-lower measurable.

=
=

Ho

(35)

4 Continuous Extremal Controllable Fuzzy Process

As has been mentioned above (Subsection 2.2), in [31]] we have constructed mono-
—~ % *
tone structures of current fuzzy time intervals {.#I (T),=<,®} and future fuzzy
time intervals {Z1,(T),=,®}. It is obvious that the flow process of a real time
*
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moment 7 induces, in these structures, monotonically increasing and monotonically
decreasing processes of current and future time intervals, respectively.

Definition 25. a) A family {7:}¢=0. 7 € %5, T > 0, of monotonically increasing
sequences of upper fuzzy time intervals, i.e.,

V1o > 1 >0, ?,;I j?‘;z
is called a process of current fuzzy time intervals.
b) A family {71} r>0, 7ex € Br«, T > 0, of monotonically decreasing sequences
of upper fuzzy time intervals, i.e.,

VT2 > Tl Z 07 7’1’1* t 7‘[2*

is called a process of future fuzzy time intervals.
¢) A pair of processes of future and current fuzzy time intervals {7z, 7 } r>0 is
called a process of extremal fuzzy time intervals.

It obviously follows that

Uz, (t) : T — [0;1] is Br.-lower measurable,

W (t) : T — [0; 1] is 7-upper measurable.

Note that a change of a real time moment 7 > 0 reflects model “measurements”
of an extremal fuzzy process of system state transformation (Q., Q") in extremal
fuzzy time intervals (7., 75 ).

Definition 26. A process of extremal fuzzy time intervals (7., 7;) is called ergodic
if there exist the limits

T— o0

i e =7 € (20 lim g, (0= 0)).

lim 7 =7 € %; (Vt >0, lim (1) = pie, (t)) :
In what follows it will be assumed that there exists a relation between the measurable
space of time (T, #r, %; ) and the measurable space of system states (X, %) in the
form of conditional extremal fuzzy measures defined in [31]]. In the considered case
it is assumed that there exist conditional lower and upper fuzzy measures g:.(- | x)
and g/ (- | x), respectively, i.e., Vx € X

8rs(- ] x) : Br. — [0;1] is a lower fuzzy measure,
g (- | x) : B3 — [0;1] is an upper fuzzy measure.
8r«(+ | x) and g (- | x) are extremal measures, while for a future fuzzy time interval

re %T*
gr«(r|-) : X —[0;1] is a Z-measurable function,

and for a current time interval r € %7
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g (r]-):X —1[0;1] is a #-measurable function.

These properties also apply to extended conditional fuzzy measures g (- | x) and
g (|x),ie,Vxe€X, 7 € Br., 7" € By

8+ | x): Br, — [0;1] is a lower fuzzy measure,
g (|x): %7; — [0;1] is an upper fuzzy measure,
8«(7x | ) : X —[0;1] is a Z-measurable function,

g (7 ]): X —0;1] is a B-measurable function.

A relation between the spaces (X,%,g) and (T, Br., By,81+,8y) and their ex-
tensions through conditional measures can be represented as follows: Vr, € SBr.,
r E%;,7* € Br., 7" E(%);i

gr«(r+) fgz* | x)og(:), fg, r*|x)og(-),

(36)
g7+ (%) fgz* r|x)og(s), &r fg, g(+),
Applying results from [31]], we can write Vx € X, 7 € 937”, e QE;
AABRS CORAE!
37

T
G 10 = 1008 (|2,
T

By the definition of g.(- [ x) and g/ (- | x), for any lower and upper fuzzy time
intervals 7, € Br, and 7 € %* there exist Z-measurable sets A;* € % A,* €%
such that Vx € X

i () =80, 1 () =& F |0, (38)

Definition 27. The fuzzy sets gy* and g;* € % from the extended measurable space
of system states are called the expert reflections of an extremal fuzzy dynamic sys-
tems states in the extremal fuzzy time intervals (7,,7*) with respect to extended

extremal conditional fuzzy measures g;.(- | x) and g/ (- | x).

Let us formulate a theorem that describes the ergodicity of an expert reflection pro-
cess in an ergodic process of extremal fuzzy time intervals.

Theorem 4. An ergodic process (Fr«,Fs)1>0 of extremal fuzzy time intervals on the
measurable space of states of the system (X, P ) induces an ergodic expert reflection
process (Ro,R*) = (Ar,. Az )20
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In this section, we consider problems of modeling EFCDS’s when the control
factor acts on the system or, speaking more exactly, on controllable extremal fuzzy
processes.

As defined in Section 3, let U be the space of all admissible controls acting on
an EFCDS in the course of its evolution. It is assumed that the restrictions on the
space of control elements are of fuzzy nature: these restrictions exist in the form of
a fuzzy measure on the measurable space %y (the o-algebra of subsets of U). Let
(U, %y, gu) be some space of the fuzzy measure.

Let u, C U x T be some upper measurable binary fuzzy relation from %y ® %5
that describes an external fuzzy action on the EFCDS in the course of current fuzzy
time intervals, and u,. C U x T be some lower measurable binary fuzzy relation from

By ® Br, that describes an external fuzzy action on the EFCDS in the course of
future fuzzy time intervals. A pair (u*,u ) is called an extremal fuzzy control (an
extremal fuzzy control process), while #* and u, are respectively called a current
fuzzy control/agd/a future fuzzy control. o

Letp, € BRABR By Q Pr.and p* € BR B R By @ B, and (ps,p*) be the
operator of the EFCDS state change dynamics.

Definition 28. If (77.,7%);>0 is some process of extremal fuzzy time intervals,
(U,%y,gu) is a space of a fuzzy measure (a space of fuzzy restrictions on con-
trols), then a pair ( .0 *) of lower and upper measurable binary fuzzy relations

(0. € B Y, PBr., 0 € BRABR %;) is called an extremal fuzzy process of
measurable states of an EFCDS in the process (Fr«, 75 )r>0, taking into account the
fuzzy restrictions on controls (U, By ,gu): Vx € X, uc U, 1€ T,

,LLQ/(XMT f[f,up*xx ut)og()}ogr* fup (x,u,1) 0 grs("),
T'tx As Trs

ey [ - (6.2 1) o g )]ogT fup/xxmogn() -

T *
T Ay r

Definition 29. In the conditions of the action of an extremal fuzzy control process

(i@, *) on an EFCDS, a pair (Q., Q%) (Qx € 93?8?\@”, 0 e PB R B.) defined as
follows: V(x,7) e X x T

.6 1) % J g (e ) oz

Eﬁ* ('7‘[) (40)

HQ»«XT f”Q/*qu)ogU()
Ez (-,7)

is called an extremal fuzzy process describing the system state dynamics.

Let us present the integral representation of the process (é*, é*) .
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Theorem S. In the conditions of the action of an extremal fuzzy control process
(v, %) on an EFCDS with the initial extremal fuzzy state (Ag, = E; (1 10).A5 =

Ey (.
o 2
process (Q., Q"), the integral representation of which is as follows: Vx € X, 1 € T

0)), the system state change dynamics is described by the extremal fuzzy

Q) g7 = f [ 00 At 0] 080 D88, (o) @D
UxT

where gy ® 8E5. (o is an extended composition lower fuzzy measure of the measures
(T

gu and g (.v)-

b) pg.(x,7) :f [HEE*(.,T)(M)VHEE,*(X,.,q(uJ) 08U @8E..(m)(1), (42)
UxT

where gU @85 (4 Ego (1) is an extended composition upper fuzzy measure of the measures
8U and gEﬂi*( ’ )

Theorem 6. Let (7., 75 ) >0 be some ergodic process of extremal fuzzy time in-
tervals, (I@*,HNQ*) be an extremal fuzzy reflection process induced by the process
(Fews T2 ) 10, (O+,0%) be an extremal fuzzy process describing the EFCDS state dy-
namics, and (U.,u") be an extremal ergodic fuzzy control process acting on the
EFCDS. Then the extremal fuzzy process (QV*, é*) is ergodic.

Recalling the notion of lower and upper convergence of sequences of lower and
upper measurable functions, respectively (see Subsection 2.1), and also the notion of
lower and upper self-continuity of extremal fuzzy measures, we make the following
statements on the ergodicity of extremal fuzzy processes.

Definition 30 (g7-Ergodicity). We say that the fuzzy process of extremal fuzzy
time intervals (rr*, >0 is 87~ ergodic on some extremal fuzzy time intervals 7, €

%r* and 7™ € %’*, if Ireo € %’T* and 7%, € %’* extremal fuzzy time intervals such
that Ve > 0
Jim gr (70 {t €T | 1t () — 7. ()] > }) =

e (43)
dim g (FU{re T | (1) —pr (1) < e}) = 1.

Definition 31 (gy-Ergodicity). We say that the extremal fuzzy control process
(w.u™) is gy-ergodic on some fuzzy control u € %y if there exist extremal fuzzy
controls u.. and u™ € Ay such that Ve >0and Vi € T

Jdim g (0 {ue U | g, (o) — @) = e} ) =0,

et (44)
Jim gy (a0 {u € U | |g,. (.0 () — tz-(u)| < e}) = 1.
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Analogously to Theorem 6, we formulate the statement that the extremal fuzzy
process (Q*7 Q*) of describing the EFCDS state change dynamics is ergodic, where
the ergodicity of the processes (7r«,7s)r>0 and (i, u*) is replaced by the
g-ergodicity.

Theorem 7. Let the process (Tr.,Ts)r>0 be gr-ergodic on T with limit extremal
Suzzy time intervals (Freo, Tsy), and (i, u*) be gy-ergodic on U with limit fuzzy con-
trols (e, U™) s0 that the extended fuzzy measures gr., gy be self-continuous. Then
the extremal fuzzy process (QV*, é*) of describing the EFCDS state change dynamics
is ergodic.

To conclude the section, we say that under the action of the extremal fuzzy control
process (ii, i) on the EFCDS, the extremal fuzzy process (O, Q") of describing
the EFCDS state change dynamics is ergodic if

a) the processes (77,75 )r>0 and (i, u*) are ergodic on T and U, respectively, or

b) the processes (Fr«, 75 ) >0 and (u*, *) are g-ergodic on T and U, respectively,
the extended extremal fuzzy measures g7, and g} are respectively lower self-conti-
nuous and upper self-continuous, and the extended measure gy is self-continuous
on Ay .

Conclusions. Using the results obtained in [3T]]-[33] of this study, we have consid-
ered questions of fuzzy mathematical modeling of extremal fuzzy processes, where

a) we introduce the notion of an EFCDS with fuzzy uncertainty, the source of
which is expert reflections on the states of EFCSD (“expert measurement”) in the
so-called current and future fuzzy time intervals. The general EFCDS model is
described;

b) the notion of processes of expert reflection and description of the EFCDS
state change dynamics are introduced. With the aid of the conditional extremal
fuzzy measures g.(- | x) and g/ (-,| x), the extremal fuzzy expert reflection pro-
cess (R,,R*) connects the fuzzy time interval measurement process (Fews T2 ) 10
with the space of measurable states of the system with fuzzy distribution (X, %, g),
while the EFCDS state description process (é*, é*) is defined through the extremal
fuzzy expert reflection process (@* , R* ), using the extended upper and lower Sugeno
integrals that are considered as extremal operators describing the EFCDS state
dynamics;

c¢) questions of the ergodicity of extremal fuzzy processes are studied. The notion
of g-ergodicity is introduced, which allows one to obtain a sufficient condition for
the process (Q,, 0*) to be ergodic;

d) the notion of an extremal fuzzy control process (i.,u*) is introduced in
the case of the action of control with fuzzy restrictions in the form of the space
(U, Py, gu)- Models of continuous extremal controllable fuzzy processes are con-
structed. Questions of the ergodicity of controllable extremal fuzzy processes are
studied.
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5 The Fuzzy Dynamic Programming Problem

All definitions and results see in [33]], [37], [39].

In alternative classical approaches to modeling and when working with the
EFCDS the main accent is often placed on the assumption of fuzzyness. We will
deal with fuzzy dynamic systems, where fuzzy uncertainty arises with time and
time structures are monotone classes of measurable sets.

We start describing objects of a fuzzy dynamic system. Let X (X # &) be the set
of states of some system (EFCDS) to be investigated. Let (X, %, g) be the space of a
fuzzy measure on the measurable space (X, %), where 4 is a c-algebrain X (fuzzy
restrictions on states).

Let the time structure of fuzzy dynamic system (EFCDS) be represented by (27)
and some space of extended extremal fuzzy measures

(T, Bro, By 81 8y), T =R,

where g7, and g7 are some extremal fuzzy measures on @T* = @2* and @} = @;,
respectively.

Let U (U # @) be the set of all admissible controls (of external factors) acting
on the EFCDS. Assume that controls are subjected to restrictions of uncertain char-
acter in the form of some space of a fuzzy measure (U, %y, gy ), where By is the
measurable space of controls, while the fuzzy measure g;; describes the restrictions
imposed on controls.

We consider the optimization problems of EFCDS when the model of the contin-
uous extremal controllable fuzzy process is described by the system of fuzzy integral
equations ([33] and Section 4):

g, (%)= f { By () At o (1) o0 @ 2T (),

UxT
1 . (45)
g (0 = { B (.0 0V i (00) o 8 @85 () )
UxT

where (QV*, é*) is a fuzzy extremal process describing the system state dynamics;
(@*,]ﬁ*) is an extremal fuzzy process of expert knowledge reflections in extremal
fuzzy time intervals (the expert reflections on the states of EFCDS in the extremal
fuzzy time intervals); (p.,p*) is the transition operator of the EFCDS states; on
right-hand sides of Sugeno extended lower and upper integrals the integration mea-
sures are the extremal compositional fuzzy measures extended with respect to the
process (R,,R*); u is a symbol of a compatibility function of a fuzzy set; E is a
symbol of projector of Galois indexing mapping.

We say that the effectiveness of EFCDS control is defined by some set of Criteria
K, on which fuzzy restrictions are given for measurable subsets of K, i.e. the fuzzy
measure space (K, Pk, gx) (fuzzy restriction on the criteria) is defined on K [33].
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Let L € By ® By be some fuzzy binary relation of “losses” with respect to each
of the criteria v € K in the choice of control u € U. Note that ;5 is a Bx & HBy-
measurable compatibility function

Wz (vu) : K xU —[0,1]. (46)
Then the complement L is called the fuzzy relation of EFCDS “gain” and the values

py (vu) =1 — piz(v,u) 47)
define the measure of gain in the choice of control u € U for a criterion v € K.

Definition 32. a) Given all criteria, a By ® A;-measurable function: V(u,t) €U x T

A * ~%
P (0.0) 2 { b (0 0V G0V (020 } 0 i), (48)
K
where the extended fuzzy measure gy : Bx — [0,1] is the dual fuzzy measure of
gk (VS € Py §’,§(§) = 1—gx(5)), is called a gain with respect to a current (up-
per) fuzzy control process u* € By @ %; with respect to the initial fuzzy control

H’Eg* (n,‘L'()) (M) = ué (M)
b) Given all criteria, a By ® %r.-measurable function: V(u,r) € U x T

af () 2 f b, (0 0) A 0w ) Atz o () 49)
K

P

is called a loss with respect to a future (lower) fuzzy control process u, € By @ Brs
with respect to the initial fuzzy control Ug_ (. ;) (1) = to.(u).

Definition 33. a) A % ® %;-measurable function: V(u,7) € U X T
A ~
I (u,7) :f PII;(* (u,t) og]E@*(_J)(-) (50)
T

is called an integral current gain with respect to a current (upper) fuzzy control
process u* € %y @ 7 on a current fuzzy time interval 7; € Br.
b) A By @ Br.-measurable function: V(u,7) e U X T

T (0.0) 2 (1) 0B, (2)() (51)
T

is called an integral future loss with respect to a future (upper) fuzzy control process

Uy € By @ Brs on a future fuzzy time interval 77, € %77*.

We have thus defined, on U, an extremal fuzzy “gain-loss” process (I+,J, ).
Further, for model (@3)) we will consider, in terms of (30) and (31)), the problem of
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formation of an optimal control (in the sense of minimization of the future loss and
maximization of the current gain) of an extremal process: V(u,t) € U x T

fP (u,1) 08k, (1) (+) = max,

(52)
fqu* u,t) ogE ot )():>m1n

Functional equations by means of which we can define an extremal fuzzy optimal
control in the sense of extremalization of criteria (32)) can be written in the following
form, V(u,7") € U x [10, 7]:

)= A dpw)= A fafwnegs, (o0,
U U EBY QPBT« Uk EBY QBT « T* *
. (53)
Ewwt)= VvV _ Lputd)= Vv Pl (u,1) 0 gp_, (.2 (),
“ i € By @By i€ By By
with the initial control conditions
E: (%) = o € Bu, E: (,70) =1y € PBu (54)
U u-

and the EFCDS initial states E 5 (+,7) and Ej- (,70).

Definition 34. An extremal fuzzy control process (u*, "), 10 < 7 < 1, with the
initial conditions (34) is called an optimal for EFCDS (&3) in the sense of Bellman’s
optimality principle if criterion (33) is satisfied.

The following theorem which gives the optimality condition (an analogue of Bell-
man’s equation [[1]]) is valid.

Theorem 8. Let a EF CDS be described by system [@3). Then an extremal fuzzy

control process (u*, *), 1 < T < 1, is optimal in the sense of criterion (33)) if and
only if the following inequalities are fulfilled: ¥ (u,7') € U x [19, 1]

'o (Y g (v,u) o gk (- )/\.LL]E~( o) (),
RIE guzmu) T()) Vit (.0

Theorem 9. An extremal fuzzy optimal control process (ft* , 13*) for the EFCDS ([3))
in the sense of criterion (33)) not depending on a EFCDS state can be defined by the
following system of fuzzy-integral equations: ¥(u,t") € U X [y, 7|

(55)
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pe (0.7 =t (17 (Kfuzmu) o8()) A (e (D)

(56)
b )=t ) 00 085)) Vs, e (D)
K

Remark 2. Expressions in (38) of an extremal optimal fuzzy control process (ft* , i)t*),

To < 7' < 1, are a variant of the solution of inequalities (33)), but this fuzzy-integral

representation of an optimal control gives a good analogue of the solution of the

problem of stochastic dynamic programming, where the expression of an optimal

control contains “direct” analogues to (36): /it (v,u) o gg(-) is the Bellman func-
K

tional which is an analogue of the kernel in the representation of a stochastic optimal
control or, more exactly, an analogue of the signal of a stochastic model or its de-
terministic part, while the values of the extended fuzzy measures §E@ (A, (T)

and :gV]E@*(,_’ A(z.7))(T) are analogues of stochastic measure in the representation of
stochastic optimal controls.

The case where a fuzzy control of EFCDS depends not only on time 7’ € [0, 7] but
also on a EFCDS state x € X is also studied but is omitted here.

5.1 Example

Let the set of EFCDS states be finite, X = {1,2,3,4}; g* : 2X — [0, 1] be the possi-
bility measure with the possibility distribution on X
4

() i=1,2,3,4 (VBezng*(A): v n(i)).

i
4’ i€A

Let the EFCDS be subjected to the influence of an external control factor with
the finite set U = {u;,up} (for example, u; é“—&—l”, uy é“—1”). Let the uniform
probability distribution play the role of the fuzzy measure gy : 2V — [0,1], i.e.
gu({u1}) = gu({u2}) = }. The two-element set K = {vy,v>} is taken as the set of
chosen criteria, while the uniform probability distribution gx ({v1}) = gk ({v2}) = }
is considered as playing the role of the fuzzy measure gg : 25 — [0, 1]. Thus we have
the fuzzy measure spaces (X,2%,g), (K,2X,gx) and (U,2Y,gy). The dual measure
g* on 2% is the necessity measure g(A) =1 — _\/A 7(i). Since the fuzzy measures gy

l

and gk are the probability ones, we know they are autodual and

gy =8u, &k =&k

It is assumed that the initial moment of EFCDS observation is 7y = 0. Let the initial
extremal fuzzy distributions of an optimal control be
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1 1
ts (u1,0) = _ = ps (u1,0); p= (u2,0) =

Us 2 u Uy 4 - us* (uz,O).

Let the binary fuzzy loss relation L on U x K be defined as follows:

1
H(unvn) = p (g, v2) = s g (ur,v2) = pg (2, v1) =

2

The distributions of extremal fuzzy time intervals are given as
0 0<t<t I, 0<t<~7
e (1) =19 - () =14 - ’ 57
Y, (1) {1_% . Wi (1) {L o1 (57)
Let the initial distribution (7y = 0) of the EFCDS state description process look like
~ 1234 ~ 1234
AO*N<1111>» A0N<1111>~ (58)
4422 2222

We consider the example of the space (7, C@T*,,@i, gr, &) where

é [t7+°°) G%T*v

1+1¢ (59)
, [0,1) e By, t>0.

grs([t, +2°))

Further, we introduce the conditional fuzzy measures on %, and %5 with respect
to the set X = {1,2,3,4}:

1
Gus(res | 1) = it where i €X, r. € Brx,
iT (60)
g )i = L+ip’ where i€ X, r; € Br.
Thus the EFCDS state description process can be represented as follows:
g, (%) = f {0 (0) M e () f 0 B0 B85, ()0
U><*T L (61)
g (%) = { ey ) 0)V b 1 00) f 0 B () (0,
UxT

where Ag, = 5. (+,0), AV(*) =E;. (-,0), (R,,R*) is the extremal fuzzy reflection pro-
cess, V(x,7) €X x T,V(x,t) €U X T:

A5 = - U~
HE, (xX,7) = e (Fes | X) HE.. (x), 62)

A
Mg (x,T) = & (P | X) = pz. (x),
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and
A ~
g st) 2 b (1) 00,
;{0*
A ~x
/J.ﬁ/*(x,u,t) :fuﬁ*(xvuvxlvt)og ()7
A

(63)

where A, € % and gi € 2 are expert reflections on the EFCDS states in the fuzzy
extremal intervals 77, € Br. and 7 € %, respectively; (p,,p*) is the EFCDS
transition operator (see [34]). As known the operator (p,,p’*) is restored from
the experimental-expert knowledge base on the EFCDS so that if we fix some
admissible extremal control process (uy,u*) (including an optimal control too),
then, using the calculation procedure for Sugeno extremal integrals [34], we can
write expressions for the process (Q.,Q*). However we pursue a different aim
here: using EFCDS data, we are to construct the extremal optimal control process
(s, 17).

Since the sets X, U, K are finite, it is not difficult to check that the conditions
(B3) of existence of an optimal extremal control process are satisfied. By virtue of
the results of Theorems 8 and 9, we can write one of the variants for an extremal
optimal fuzzy control process as follows: V(u, ) € (X, T)

b (19) = (4,0) 1 guﬂu,v) oF()) A, (D)
(64)
e (0.7) = i (1,0) v quz(u,V) T()) Vit D),

where u € {“+17, “—1"}, v € {v1,v2}; Us (u,0) and s, (u,0) are already defined,
U u

while the extended extremal fuzzy measures are defined in the form:

fum oFr(- fu o fant 1950,
Bey. (0 (T) = f (1) 0Fr () 2 f pr 1) o/g;%- BE
T T X

Now we are to calculate the Sugeno integrals in formulas (&4) and the values of
extremal fuzzy measures (63).

(65)
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Let us calculate the values of J14; (u,v) o gk (-):
K
Du=u =“+1":

Jrzun)ogc) = A {avexvek| ) > o
K

= [, @ve®] Al A (v
/\{ A (anK(z))} = l/\;/\; = ;

Du=u =“-1":

fﬂz(“zav) ogk() = o<§<1 {a Vek(veK | u;(u,v) > oc}

= [0 tova®D] A, A (@vextD]A], A (@vex(@))
—tn[, A (av)]al, A @] =1ayn, =)
Since
Fiev) o) = 1= fug ) o)
K
we have

Pt ) o) = fuglmognt) = .
K K

1 1 1

He (u1,7) =, A A8e (0)(T) =, A8g; (.0(T),
1 1 1

He (2,7) = Ao A8rg (0)(T) = 4 N8Ry (0)(T),
1 1 1

He (u1,7) = N V., (.0(T)= 5 V8Ez.( (T),
1 1 1

Mo (u2,71) =,V Ve (0)(T) =, Vg, (.0)(T):

Now we are to calculate the values of the so-called extremal fuzzy “white noise” (63)):

— fir 00 fonl-|2)0
T X

_ v (@Al = {w}fg,*qmawog(-)}.

O<o<l O<a<l
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From (37) we obtain the expression for an o-cut for 7z.:

T if =0,
Feeda =S [ Fyotee) ifO<a<l,p €Pr.
%] if =1,
Now (60) implies
1 if =0,
g(Feslac | )= Q14 r, i O<a<l viex.
o if o0 =1,
and

fgz [Fesla | D)o g(-) = {ﬁAg<{ieX1+;11aZﬁ}>}'

It is not difficult to verify that (0 < o < 1, T > 0)
1%} if 1>[3> - oc+r’
1 {1} if 1 loc+r ,ﬁ> - (x+21"
. _ . o
lex‘l+i17 Zﬂ - {172} lfl (x+21’—ﬁ>1 06+3‘L"
—o

e
{123} if (15 =8> L.,

. 1
X if | % >B>0.
— -« — 1— 1= 1 .1 _
DenOteBOZ(l oH»r’l] Bl (1 af2‘r’17(x(~xk‘r]’32 (1 (xg3r’l af2‘r] B3:

(1—lo7f4r? 1—1074?31] By = (0’ 1 10141]

Then

JaFela 190500 = v, Brg@)] V[ v (BAs(1})]
X

v,y BYaL2))]v] v (Bve(1.23] v v, (Brsk))]

=ov[ﬁe lwoﬂ [ﬁEszwAm} V[ﬁe 3(/3Ao>}
[Be 4([3/\1)} :B¥B4ﬁ - 1—af4r
We finally obtain

N o l-o
gEﬂi*('»“')(T) —O<X<1{OC/\fgt*([rr*]a | x)og(: )} 0<X<1{a/\ 1 —OH—4T}.
X
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After studying the function in the braces with respect to &, we can continue
calculations:

v {o}=1 if0<t<I,
O<a<l1

ge. (.(T) = \ o
8eg, (.)(T) ae[1;21:—1—2\/17(1:—1)]{ ;
=27-1-2\/7(t 1) if 7>1.

Since gE@ (.7)(-) and :gVE@* () () are extended extremal measures, we have

gIE@*(n,T) - 2+2\/T(T— 1) if T>1.

For an optimal control we obtain the following expressions:

) 0<t<,
= ,ug*(uz,‘b').

1
Ms (u1,7) = %7 O<r=l
iy INQT—1-2/7(t-1)), T>1,
1
ﬂg(uz,r): 4117 O<T§1?
iy INQT-1-2y/1(t-1)), T>1,
1
_J)2
1
2

.ug* (ul,T) {

Note that when T — oo a current description process of fuzzy time intervals extends
unlimitedly, while a future description process of fuzzy time intervals vanishes. The
latter fact is reflected in the expressions for the fuzzy optimal extremal controls:

V(2+2y/t(t—1)-21), T>1

lim ys (u,7) =1, ueU={u,u},

T—oo  y*
lim ps (u,7) =0, uecU={u,ur}.
T—o0' gy
i.e. the uncertainty for a current fuzzy control process vanishes, while a future fuzzy
optimal control process is not considered.
We have thereby finished the consideration of the example.

6 Conclusion

Using the results presented in the papers [31]-[39], we have considered questions
of the fuzzy optimization of extremal processes, where:

a) the basic properties of Sugeno’s type extremal fuzzy measure and several vari-
ants of its representations are considered;

b) the notions of extremal fuzzy time moments and intervals are introduced and
their monotone algebraic structures are defined. The dualization of a time structure
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forms the most important part of the fuzzy instrument of modeling and optimization
of extremal fuzzy continuous dynamic systems;

c) we introduce the notion of an EFCDS with fuzzy uncertainty, the source of
which is “fuzzy measurement” (“expert reflections” on the states of EFCDS) of the
system state in the so-called current and future fuzzy time intervals. The general
EFCDS model is described;

d) the notion of processes of expert reflection and description of the EFCDS state
change dynamics are introduced. With the aid of the conditional extremal expert
reflection measures g.(- | x) and g/ (-,| x), the extremal fuzzy reflection process
(R.,R*) connects the fuzzy time interval measurement process (Fr.,7:)¢=0 with
the space of measurable states of the system with fuzzy distribution (X, 4, g), while
the EFCDS state description process (QV*, é*) is defined through the extremal fuzzy
reflection process (]ﬁ*,]ﬁ*), using the extended upper and lower Sugeno integrals
that are considered as extremal operators describing the EFCDS state dynamics;

e) consideration is given to the continuous case of extremal fuzzy processes.
Questions of the ergodicity of extremal fuzzy processes are studied. The notion of
g-ergodicity is introduced, which allows one to obtain a sufficient condition for the
process (Qs, Q%) to be ergodic;

f) the notion of an extremal fuzzy control process (i, u*) is introduced in the case
of the action of control with fuzzy restrictions in the form of the space (U, By, gv ).
Models of continuous extremal controllable fuzzy processes are constructed. Ques-
tions of the ergodicity of controllable extremal fuzzy processes are studied;

g) problems of optimization of a continuous controllable extremal fuzzy process
are considered using R. Bellman’s optimality principle. An extremal fuzzy “gain-
loss” process is defined, which plays the role of Bellman’s function in the classical
variant of the dynamic programming problem. Theorems 8 and 9 allow one to write
variants of an optimal control for the EFCDS;

h) a practical example is given to illustrate the results obtained.
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