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Jointly dependent fuzzy random variables based on a-pessimistic
Benita Dowlatzadeh, Ayub Sheikhyﬂ, Mashaallah Mashinchi® and Alireza ArabpourE

Abstract:

In this article, firstly, the concepts required for fuzzy random variable are stated, and studied the fuzzy random variable and its
cumulative distribution function, that these concepts are proposed using a-pessimism. Then all these concepts are expressed
for the fuzzy random variable and their cumulative distribution function. Now, because the copula concept and its application
are used in the construction of cumulative distribution function, for this purpose, the copula application in the construction
of the cumulative distribution function of two fuzzy random variables is presented. Finally, in order to better understand the
copula concept, we give an example for it.

Keywords: Fuzzy random variables, a-pessimistic, Variability function, Fuzzy jointly cumulative distribution function,

Copula.
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