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The methods were constructed by finding two generalized maximum fuzzy
entropy distributions as MinMaxFE and MaxMaxFE, which gives the least
and the greatest values of the entropy based on membership function values.
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1 Introduction

In fuzzy set theory, the determination of uncertainty distributions of fuzzy values is an
important problem and needs to be estimated with available information about fuzzy
values. Maximum Entropy Method (MaxEnt) can successfully solve this problem by
maximizing the Shannon entropy measure subject to moment constraints. Following
that, the idea was introduced and generalized to fuzzy entropy measures which maxi-
mize the value of fuzzy entropy subject to some moment constraints.

The methods of Generalized Maximum Fuzzy Entropy studies the membership function
based on moments constraints. This methodology introduces special functions on the
given compact set of moment vector functions in the form of two distributions, referred
to in the literature as MinMaxFE and MaxMaxFE, which gives the least and the great-
est values of the entropy based on membership function values.

Maximum entropy principle (classical) was proposed by Jaynes (1957),Jaynes (2003) to
determine the distribution for information and determine the probability constraint, he
called this distribution “maximum entropy probability distribution” or “least unbiased
probability distribution”.

The Maximum entropy principle approach did not have clear mechanism for taking this
uncertainty in consideration. Jaynes (1957) found this problem and spoke about it in his
paper, and he proposed three ways to solve it. The first is to ignore this problem. The
second is to generalize the maximum entropy approach. The third solution is adding
extra variance constraints. It appears that the first and last solutions cannot be proven,
while the second solution follows the laws of probability. (Cheeseman and Stutz (2005))
With no information about the distribution, the best candidate is the distribution that
maximizes uncertainty. However, if some information is available of the moments of the
distribution and using the mathematical expression of the entropy of the distribution, it
is obvious to generalize it and pick the distribution with the highest uncertainty.

In this manuscript, we focus on studying and formulating the generalized maximum
fuzzy entropy methods for Intuitionistic Fuzzy Entropy (IFE); and we introduce what
we called Generalized Maximum Intuitionistic Fuzzy Entropy (GMIFE) methods.

The center of attention in this field and s special concern of such entropies is the one
introduced by Vlachos and Sergiadis (2007). In section 2 we present an introduction of
entropy optimization methods. In section 3, we introduced and studied the generalized
maximum methods of fuzzy entropy and intuitionistic fuzzy entropies and studied the
existence of the solution subject to moment constraints through Lagrange multiplier
method. In section 4, we set two real life data examples to the application of the meth-
ods. And finally we setup our conclusions and finding remarks.

2 Entropy Optimization Methods

In entropy optimization theory, the method of generalized maximum fuzzy entropy
(GMFE) consists of finding the distribution that maximizes the entropy based on some
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constraints. Jaynes (2003) stated that the natural choice would be to pick the distribu-
tion with the highest entropy, called the MFE distribution. Jaynes’s exact words were:
“If the information incorporated into the maximum-entropy analysis includes all the con-
straints actually operating in the random experiment, then the distribution predicted
by maximum entropy is overwhelmingly the most likely to be observed experimentally.”
Computing the MFE distribution has applications in randomized rounding and the de-
sign of approximation algorithms. More precisely, it has been shown how to improve the
approximation ratio for the symmetric and the asymmetric traveling salesman problem
via MFE distributions (Asadpour and Saberi (2007)). Often, it is important to effi-
ciently compute the MFE distribution; for example, the zero-information moment closure
method (Smadbeck and Kaznessis (2013)), a recent approximate dynamic programming
method for constrained Markov decision processes, as well as the approximation of the
channel capacity of a large class of memoryless channels. Sutter et al. (2019) dealt with
iterative algorithms that require the numerical computation of the MFE distribution in
each iteration step. Also, the applications spread to cover modeling of stochastic data
(Sutter et al., 2019), Statistical Physics, Biology (Uddin et al., 2019) and psychology
(Ciavolino et al., 2014) and regression models (Ciavolino and Calcagni, 2016, 2014).
Shannon (1948) stated that a straightforward application of calculus can be used to
derive maximum entropy (ME) distributions. Maximizing the fuzzy entropy measure
subject to some conditions is studied in the literature as a method for deriving the forms
of minimal information prior distributions or as know as well by Generalized Maximum
Fuzzy Entropy (GMFE) methods. Among others, Jaynes (1957), Zellner and Highfield
(1988) and Jaynes (2003) has studied examples of discrete entropies. On the other
hand, Lisman et al. (1972), Al-Talib and Al-Nasser (2018) considered continuous cases.
Akaike (1983) studied the difference between the entropies of the product of two ran-
dom variables and their mutual entropy; they showed that the minimum information
prior distribution that maximizes such criterion will maximize the dependence between
these variables. Sutter et al. (2019) considered the problem of estimating a probabil-
ity distribution that maximizes the entropy while satisfying a finite number of moment
constraints, possibly corrupted by noise.

3 Generalized Maximum Fuzzy Entropy Methods

The aim of GMFE method is to maximize the entropy of fuzzy sets by finding two
distributions of membership functions. For illustration, Nihal and SHAMILOV (2017);
a newer version of a three article series (Shamilov et al. (2016), Shamilov and Ince
(2016),SAMILOV et al. (2017)) studied De Luca and Termini (1972) fuzzy entropy (de-
noted below by Epr(A)) and they followed these steps:

1. Obtain MFE measure which maximizes the value of fuzzy entropy, which is subject
to moment constraints, by Lagrange multipliers method.
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Mazimize
Epr(4) =3 [mm I pia(es) + (1= pa@)) o (1= pa(@)), | Q)
i=1
subject to
ZMA(CL‘i)Qj(IL‘i) = Hyj J=0,1,...,m. (2)
i=1

where, p; are moments values of pa(z;) with respect to moments functions gx(x;), and
m<n.

2. Generate two distributions denoted by MinMaxFE and MaxMaxFE, which
are the moment functions giving the least and the greatest value of MFE, respectively.
The process of obtaining the distributions is defined in Step 2, is referred to as the
Generalized Maximum Fuzzy Entropy Methods. The solution of De Luca and Termini
measure exists and was found given that several conditions are satisfied (Shamilov et al.

(2016),SAMILOV et al. (2017)).

3.1 Generalized Maximum Intuitionistic Fuzzy Entropy

The investigation of the IFE under the main purpose; to reduce the uncertainty of IFS
by finding two bivariate distributions of membership functions and non-membership
functions.

In fuzzy theory, Maximum Fuzzy Entropy (MFE) problem consists of maximizing the
fuzzy entropy measure that is subject to its constraints. Vlachos and Sergiadis (2007)
introduced their version of intuitionistic fuzzy entropy, and it has been the center of
attention in any articles. Denoted by Ey g and given by,

n

> [iate) npua(es) + wa(ei)oates)
= ()
+ (1= 7a(zi) In (1 — ma(x;)) — malz;) In2

1

Eys(A) = o

where, m4(x;) =1 — pa(x;) —va(x;).

Maximization Vlachos and Sergiadis’s intuitionistic fuzzy entropy (Ey g) consists of max-
imizing the entropy measure with respect to membership function pa(z) with finite
number of the fuzzy values p4(x;),i = 0,1, ...,n and the non-membership function v4(x)
with finite number of the fuzzy values v4(x;),7 = 0,1, ...,n. In more details, we consider
maximizing Fyg subject to the constraints:

n

ZMA(iﬂi)gj(ﬂcz’) =pu; ,j=0,1,...,m.

=0

E (4)

> walihi(z) =v; ,j=0,1,..,m.
=0
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where, go(x) = ho(z) = 1; 00 = vo = 1; pj and v; are the expected value of the fuzzy
values pa(z;) and vq(z;) with respect to the linearly independent moment functions
gj(x;) = hj(x;), respectively for j =1,...,m;i=0,1,...,n;m < n.

Using Lagrange multiplier method the optimization function is given by

1

nln?2
n

X Z [,uA(:r:i) Inpea(a;) +vale) mva(z;) + (1 —7a(z;)) In (1 — ma(x;)) — mala;) In 2]
i=1

m m

_Dlzwzw ]Z@[Zw Z_J]

This can be rewritten as

n

! Z [MA(%’)IHMA(%‘) +va(zi) Inva(x;)

nln 2 4
=1

U=-—

- (eal:) + oa(e) I (14 (o) + va09) = (1= pa(as) = oa(a)) n2]

m m n
Z)‘] [Z:U’A CE, g] xz Z [ UA wz $z —1)]]
=0

7=0 7=0

(6)

To start with finding the optimal values of the optimization function, we derive U with
respect to pa(z;), we get

oU -
e = [ —Inpa(z;) — 1+ (pa(z;) +va(z) +1—1n2— JZ_% Nigi(zi) |-
Simplifying the derivative and equating it to zero, we get
pa(@i) + va(zi) -
In —In2— Nigi(z;)) =0
( (e 2 i)
J_
S0,
MA(%’) + UA(@) —94 BZ;”:O >\j9j(1'i)7
pea(@i)
hence, N
pa(s) + va(w:) = 2ua(@:) + pa(w;)er=o X9,
which directly follows
VAT,
pA(x;) = A@i) =0,1,...,n. (7)

L4 oo g @' =
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The second derivative is given as

ou? —va(x;)
o2 (zi)  pales)(pale:) +valz))

(8)

as, ua(x;) and va(z;) are always greater than zero, then the second derivation is
negative; that is mean p4(z;) in Equation 7 is what makes the Ey g as large as possible.
Deriving the optimization function with respect to A\ we get,

ou - :
=0

Now, deriving the optimization function with respect to v4(x;);

ou

Goa(z) In(va(z;) — In (pa(@:) +val@) + 12— k()

Jj=0

simplifying it and equating to zero, we get

In (MA(%) + vA(xi)) —In2+ i@-hj(:ni) =0,

pa(w;) =
hence,
valz:) = — egj"-"fgm(wi)’i —0,1,...,n. (10)
Now, the second derivative follows to be
ou? —pa (i)

% (w) — valw)(palzs) +vale:)’ (11)

wa(z;) and va(z;) are always greater than zero, then the second derivation is negative.
Deriving the optimization function with respect to § we get ,

n

oUu .
a5 - Y valaihy(z) —v; ,j=0,1,..,m. (12)
=0
Also,
oU2 ouU? -1

Opa(w)0va(z;)  Qua(a:)dpalas) (ea(ws) + va(z:))® =

Depending on Equations 9 and 12, the eigenvalues of the Hessian matrix forp4(x;) and
va(x;) negative, where the Hessian matrix is a square matrix of second order partial
derivatives of a scalar-valued function, which means that matrix is negative defined.
The direct conclusion of this result is that the IFE of Vlachos and Sergiadis is convex
and reaches its maximum value at a critical point.
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The produced solution of the maximization problem is

<</LA($0),UA(1'0)>, (/LA($1),UA($1)>,..., (,uA(J:n),vA(:Un)>>, such that

N N ED) .
pa(z;) = | oo @) ,i=0,1,...,n. -
* .
va(z;) = 1 () ,1=0,1,...,n.

1 + eXjeo95hi(@:)

where, p%(z;) and v (x;) are initial values of the membership and non-membership
function.

Substituting the solution in the optimization function presented in equation (3.5), we
get the MFE.

U(gv h) =
1 ¢ v () v (i)
- m 1 m
nln?2 ; [1 + e2j=0 295 (wi) . 1 + eXxi=o0Xigi(xi)
n i (i) n W (i)

1 4 exjmo9ihi(@) = 1 4 o370 5y (wi)

v (@i) 1w (i) v () 1 (@i)
+ (1 IS SRS VHES IS SN AAES 1) Kl SRS S Yoo e SRS w N e

g valw) o kalw) SIVE oI
<1 e T ) 2] S+ 3o

1=

(14)

The formula of the MFE depends on the moment functions g;(z), h;j(z);j = 0,1,...,m,
the Lagrange multipliers A;,d;; 5 = 0,1, ...,m and the moment fuzzy values p;,v; , hence
the maximum value of the IFE measure is considered to be a joint function of g and h.

3.2 Moment Vector Function and GMIFE Methods

Based on the literature of entropy optimization distribution, the estimated values of
pa(z;) and va(z;)which produce the minimum of 3 generates a distribution which is the
closest to the membership and non-membership functions, such distribution is referred
to MinMaxFE distribution. On the other hand, the values which generates the furthest
distribution to the membership and non-membership functions is referred to MaxMaxFE.
Both of these distributions depend on finding the moment vector functions g;(x), h;(x); j =
0,1,...,m, which minimize or maximize the function U(g, h) .

To clarify, the MinMaxFE and MaxMaxFE are distributions giving minimum and max-
imum values of U(g, h) respectively among all moment vector functions g;(z), hj(z);j =
0,1,...,m.
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Entropy optimization distributions methods to model statistical data depends on the
suitable choice of moment functions and the decision of their elements are very impor-
tant. It is also important to have criteria to compare various moment sets for suitability.
As we said briefly earlier, the choice of the moment functions is left to the researcher
as it could define some known statistical distributions such as normal, beta, gamma,
exponential and Laplace distributions, which maximize the entropy subject to certain
constraints. Also, Nihal and SHAMILOV (2017), presented the concept of relative suit-
ability of moment function sets via MinMaxFE and MaxMaxFE distributions. It is
important to state that their findings and restrictions are taking into account in our
choice of moment functions.

Now, we present the Entropy Optimization Problems (EOP) and the Generalized En-
tropy Optimization Problems (GEOP) as defined in the literature,

EOP: Let p(x) be a probability distribution function of a random variable X, L be an
entropy optimization measure and g is a given moment vector function generating ‘m’ of
moment constraints. It is required to obtain the distribution corresponding to g, which
gives extremum value to L.

GEOP: Let p(x) be a probability distribution function of a random variable X, L be
an entropy optimization measure and K be a set of given moment vector functions. It is
required to choose moment vector functions ¢(©, g € Ksuch that ¢\©) defines entropy
optimization distribution f©)(z) closest to p(x).

g defines entropy optimization distribution f)(z) furthest from p(x) with respect to
entropy optimization measure L.

Considering that the optimization function presented in 14 has a solution 13 (say,
p; = (/AA(ZL‘Z‘),UA(.%i)),Z' = 0,1,...,n) subject to the constraints and depending on the
moment vector function (g, k) = ((1,1), (g1, k1), .-, (Gm, frm)) -

If the distribution p(® = (pgo),pg)), ...,p,(lo)) is given, then the moment values pu;,v;,j =
0,1,...,m will be found using moment vector function (g, h).

So, Let us define compact set K, = (go, ho), (91, h1), ..., (gm, hm), then the optimization

function U(g, h) reaches its optimum values in this set, because of the continuity prop-
erty. (Nihal and SHAMILOV (2017),Shamilov et al. (2016),SAMILOV et al. (2017)).

Define,

in U(g,h) =U(¢M, pD d U(g,h) = U(¢?®, n2
hin (g, h) (g, ') an Jhax (g, h) (¢, n'%)

It is straightforward to state
U(g®, nM) <U(g®,n®?).

The moment vector function g(!), A1) which gives the minimal value of U(g, k), gen-
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erates the distribution

(90D = (O (0} v M (@0)), (1 (1), 0D (@0)) oy (1D 0D (a0) )

Such distribution is the MinMaxFE,,, distribution. Note that, the subscript m to denote
the length of the moment vector function.
Similarly,

(u(”,v(”) _ ((M(z)(%),v(z)(%)), (1@ (1), 0P (x1)), .., (M@)(%),v(z)(%)))

is the MaxMaxFE,, distribution provided that it corresponds to the moment vector
function ¢(®, () that gives the maximal values of U(g, h) .

Obtaining these two distributions are to be called Generalized Maximum Intuitionistic
Fuzzy Entropy Methods (GMIFEM).

The following theorem summarizes these findings in what we call the existence theo-
rem.

Theorem 3.1 The possibility of maximizing 3 with respect to its constraints 4 requires
the fulfillment of the following conditions:

e Moment functions gj(x);j =0,1,...,m are linearly independent;

Moment functions hj(z);j = 0,1,...,m are linearly independent;

The inequality m < n is satisfied;

Moment values fij,j = 0,1,...,m are given in the form of equalities

n
=0

Moment values vj,j = 0,1,...,m are given in the form of equalities
n
Z@A(:Ei)hj(%i) = ’Dj ,j = O, 1, ey, .
i=0

3.3 Finding the Solution

In order to calculate MinMaxFE,, and MaxMaxFE,, distributions for fuzzy data, it is
required to following the steps:

1. Determine the moments vector function and (g, h) = ((1,1), (g1, k1), -, (gm, hrm)) -
according to fuzzy data.

2. Calculate the moment values p; and v; subject to each moments vector function

E(QO(:C))7 E(gl(x))v 0y E(Qm(x)) and E(hO(l'))a E(hl (fL‘)), ey E(hm(x))
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3. Obtain the values of the Lagrange multipliers A;, d; by substituting the solution of
pa(zi) and va(xi) found in 13 into constraints 4, using initial points of the Lagrange
multipliers A;,d;;5 = 0,1,...,n.

4. Determine MinMaxFE,,, and MaxMaxFE,, distributions corresponding to selected
MFE characterizing moments vector functions.

5. Among obtained distributions choose the accepted Generalized Maximum Intu-
itionistic Fuzzy Entropy distributions.

It is noted that the selection of moment functions set is important in the application of
MFE method. In our investigation, MFE characterizing moments E{z}, E{lnz}, E{(Inx)?},
E{In(1 + z)}, E{In(1 + 2?)} are acquired by experimental way (see, Shamilov et al.
(2016)).

In order to obtain MinMaxFE,,, and MaxMaxFE,, (m = 1,2, 3) distributions, we should
choose the moment vector functions giving the maximum and minimum values to the
MFE functional U(g, h).

4 Real data applications of life

In this chapter we discuss MinMaxFE,, and MaxMaxFE,, distributions, results are
obtained for the membership function and non-membership function values in fuzzy
data sets of three real life applications on the IFE and we will study the GMIFE and
their results accordingly. It should be noted that mentioned distributions are calculated
by using MATLAB program.

In this section we illustrate the methods of GMIFE to two real life applications, for
similar choices of moment vector functions (g,h). Here, as explained in a Section (3.3);
we used the moment functions

go() = 1,1(x) = 2, g2(2) = In, g3(2) = (2%, ga(x) = In(1 + ), gs(x) = In(1 + 22),
and
ho(z) = 1,hi(z) = x, ho(x) = Inx, hg(x) = (Inz)?, hy(x) = In(1 + ), hs(z) = In(1 + 22).

According to suggested method,

g0 91 92 93 G4 G5
Koy =
{ho hl h2 h3 h4 h5}
all combinations of r elements of K taken m elements at a time are denoted by Ko .
In each of the following applications, the performance of MinMaxFE,,, and MaxMaxFE,,
distributions is tested using various criterias such as Root Mean Square Error (RMSE),
Chi-Square (x?), and MFE measure (M FE). The best distribution function can be
determined according to the lowest values of RMSE, x? and MFE measure. It is

obtained through comparison of the MinMaxFE,, and MaxMaxFE,, distributions by
using the given criteria.
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4.1 Defuzzification of Intuitionistic Fuzzy Sets Example

Radhika and Parvathi (2016) studied the process of converting a fuzzy quantity to precise
quantity, such process is referred to as defuzzification. A special concern in their article
is intuitionistic defuzzification (converting membership and non-membership values to
crisp), and they listed seven types to such conversions. In one application, Radhika
and Parvathi (2016) considered the gray levels extracted from images to form a two-
dimensional gray matrix. In image processing, the statistical method of examining image
texture that considers the spatial relationship of pixels is the gray matrix (also known as
gray-level co-occurrence matrix (GLCM) and known as the gray-level spatial dependence
matrix).

Asx3 gray matrix extracted from an image whose gray values vary from 0 to 256 is

50 120 192
A= (202 220 166
256 32 64

With corresponding fuzzy values; (,u Alzi),v A(:Q))

(0.3896,0.6094)  (0.9990,0.0000) (0.4990, 0.5000)
A= [(0.4206,0.5781) (0.2803,0.7188) (0.7021,0.2969)
(0.0000,0.9990)  (0.2490, 0.7500) (0.4990, 0.5000)

MFFE values subject to moment constraints generated by elements of Ko, , m =1,2,3

are studied and investigated briefly. In the table below, we present MinMaxFE,, and
MaxMaxFE,, in the case when m = 1.

Table 1: Entropy of calculated MFE values subject to two moment functions

Moment Functions (g1(x), hi(z)) Fuzzy Entropy

((1,1), (z,2)) 0.9902
((1,1),(Inz, Inz)) 0.9909
((1,1), ((lnx ,(Inz)?)) 0.9903
((1,1), (In(1 + 22), In(1 + 2?)) 0.9908

Tables 2 and 3 show that in the sense of RMSE and x? criteria each of MinMaxFE,,,
(m =1, 2,3) distribution is better than each of MaxMaxFE,, ,(m = 1,2, 3) distribution.
Also, from these tables, MinMaxFE; distribution show better fitting in terms of almost
all criteria than other MinMaxFE,, and all MaxMaxFE,, (m = 1,2, 3) distributions.
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4.2 Medical Diagnosis

Let us consider the example discussed by Vlachos and Sergiadis (2007), (same data as
in De et al. (2001); Szmidt and Kacprzyk (2001)). Similarity and dissimilarity between
symptoms and diseases in medical diagnosis brought the attention of many researchers
in medical fields to fuzzy set theory and in particular to intuitionistic fuzzy set and its
entropy.

The application studied here consists of a set of diagnoses D = {Viral fever, Malaria,
Typhoid, Stomach problem, Chest pain}, and a set of symptoms S = {Temperature,
Headache, Stomach pain, Cough, Chest pain}. Each element of the tables, is given in
the form of a pair of numbers corresponding to the membership and non-membership
values.( Data are presented in Table 4).
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€979'9  pee80  €926'0 ((p(zup) ‘(v up) ‘(zur‘zuy) ‘(v w)(1°1)) R IXRINXBIN
eFOF'9  CTE’0  0SL6°0 (4 1)ur(gz + 1)up) (= ‘x) {(1°7)) T AXBINXRIN
9£99°9  61€8°0  6066°0 ((zup‘zuy)(1°1)) I AXRINXCIN
X HSINY  dAN SJUIRISUO)) JUOWIOIN  “H XRINXRN JO SUOINLISI(]
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90872 1£6€°0 €89L0 (((zx+ T)ur(;@ + D)up) ‘(zup‘zuy) ‘(zx) (1°1)) R XN UL
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Table 4: Entropy of calculated MFE values subject to two moment functions

Symptoms Diagnosis (,u Alx;),va xl))
Viral fever (0.4, 0.0)
Malaria (0.7, 0.0)
Temperature Typhoid (0.3, 0.3)
Stomach problem (0.1, 0.7)
Chest problem (0.1, 0.8)
Viral fever (0.3, 0.5)
Malaria (0.2, 0.6)
Headache Typhoid (0.6, 0.1)
Stomach problem (0.2, 0.4)
Chest problem (0.0, 0.8)
Viral fever (0.1, 0.7)
Malaria (0.0, 0.9)
Stomach pain Typhoid (0.2, 0.7)
Stomach problem (0.8, 0.0)
Chest problem (0.2, 0.8)
Viral fever (0.4, 0.3)
Malaria (0.7, 0.0)
Cough Typhoid (0.2, 0.6)
Stomach problem (0.2, 0.7)
Chest problem (0.2, 0.8)
Viral fever (0.1, 0.7)
Malaria (0.1, 0.8)
Chest pain Typhoid (0.1, 0.9)
Stomach problem (0.2, 0.7)
Chest problem (0.8, 0.1)

Next, M F'E values subject to moment constraints generated by elements of Ko ,,, m =
1,2,3 . For illustration, we present fuzzy entropy of calculated M FE values subject
to two moment functions. In these tables, corresponding to minimum and maximum
values of M FE measure MinMaxFE,,, and MaxMaxFE,,,m = 1,2,3 distributions are
represented with bold font.

Table 5 shows that (go, ho), (¢, h(D) = ((1,1), (Inz,Inz)) € Ko gives to least value
to U(g, h), consequently corresponding distribution is MinMaxFE; and (g, ho), (9%, () =
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((1,1), (z,z)) € Ko, gives to greatest value to U(g, h), consequently corresponding dis-
tribution is MaxMaxFE;.

Table 5: Entropy of calculated MFE values subject to two moment functions

Moment Functions (gi(x), hi(z)) Fuzzy Entropy

((1,1), (z,2)) 0.7844
((1,1),(Inz,Inz)) 0.7158
((1,1),((1n:r ,(Inz)?)) 0.7684
((1,1), (In(1 + 22), In(1 + 22)) 0.7258

Tables 6 and 7 show that the RMSE and x? of MinMaxFE,,, (m = 1,2, 3) distribution
is better than each of MaxMaxFE,,, (m = 1,2, 3) distribution. Moreover, MinMaxFE;
distribution shows better fitting in terms of almost all criteria MinMaxFE,, and all
MaxMaxFE,, distributions.

5 Conclusion

In the present study, we proved the convexity property of new MIFE measure, then it
is formulated a Maximum Fuzzy Entropy Problem and proposed sufficient conditions
for existence of its solution. A special functional U(g,h) depended on moment vector
functions g and h is defined by applying Lagrange multipliers method.

According to obtained results, for this fuzzy data in applications, MinMaxFE,, and
MaxMaxFE,,, m = 1,2, 3 distributions are compared by using different criterias in terms
of modeling data. It is shown that each of MinMaxFE,,,, m = 1,2, 3 distribution is more
suitable in modeling fuzzy data than each of MaxMaxFE,,,m = 1,2, 3 distributions in
the sense of RMSE, x? and M FE criteria.

Consequently, the obtained results are shown that developed methods can be applied
successfully in fuzzy data analysis.
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