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1. Semi variance
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1. Fuzzy triangular numbers
2. coherent risk measure
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VaR(X + C) = VaR(X) - C
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VaR(X + Y) > VaR(X) + VaR(Y)
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1. Subadditive

2. Monotonicity Property
3. Positive homogeneity
4. Invariance
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1. Fuzzy semi-Entropy
2. proportion entropy

3. Positive shift

4. Positive homogeneity
5. Positivity

6. Subadditivity

7. Translation invariance
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1. Self-Dual



\Y4% 50l (PRAZD o )loss ] dlw“;ln Cw 30 3 pdly

el (6990 p (e g SBludl goxius 9

O OT S il s 5 Bime Shash )3 oslitulsyge Coldal o cpl s

.JJJ?GA

EA"e€a“PAIES X" » o BEPAKAX ¢

oZ1 »

\ s (e ..
éJ'UJUa;JI;)};le

a+2b+c
By =12 E
(A Gl )
_ 2(a—b)a—a ifa<0.5. 3B Skt o e 53 25
§VaR () = {Z(b — )+ c— 2b. ifa > 0.5. (&)
(a—b)a—a ifa < 0.5. b Sl st s me 55 53
SAVaR(a) = }c —2b- %(a —2b+0) +(b—a ifa> 05. (T 115
at+2*b+c
b-a)p—(b-a)(p). if
Sh(® !
b—a ., at2*btc . -
— +(c—-b)(1). if RS BTN

4

{(x)=x*Inx—(1-x)?In(1 —x)

p=@2b+c—3a)/8(b—-a) 971=(Bc—2b—a)/8(c—Db)

YV 0L 5 55)

el 4 5 5 e S9  (S 3l Jmn

Joe la paze 5 b el )l Wby gdos (olal Jols iy adds wi e i3 cpl 3

335 o O

Silw S Olog 5o

1. Fuzzy Expected value
2. Average value at Risk
3. Semi-Entropy



