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Abstract. In this paper we present a procedure to test one-sided haypotheses
about the population expected value of a fuzzy random variable. This procedure is
based on a parameterized ranking function making the hypotheses being equivalent
to classical ones for the population mean of a real-valued random variable.

1 Introduction

In previous papers (Montenegro et al., 2001, 2002) we have analyzed the
problem of testing \two-sided" hypotheses on the population (fuzzy) expected
value of a fuzzy random variable. The techniques to test such a type of
hypotheses have been based on an operational generalized metric on the
space of fuzzy numbers with compact support.

However, these techniques cannot be applied to test one-sided hypotheses
on this expected value. In fact, one-sided hypotheses do not make a well-
de¯ned sense in case of fuzzy random variables since to rank fuzzy numbers
we have to specify an ordering/preordering among them.

For this purpose we can consider a suitable ranking function (like the
parameterized one introduced by Campos and Gonz¶alez, 1989). L¶opez-D¶³az
and Gil (1998) have proved this function is easy to compute, and when it
is applied to the expected value of a fuzzy random variable, we obtain the
classical expected value of a real-valued random variable. On the basis of the
last result, we can reduce the problem of testing one-sided hypotheses on the
population mean of a fuzzy random variable to the problem of testing the
mean of a real-valued random variable.

In this paper we ¯rst present some possible procedures to test the one-
sided hypotheses on the population mean of a fuzzy random variable. We
illustrate later one of these procedures with an example. Finally, we will
make some remarks to compare the approach in this paper with the one in
previous ones (Montenegro et al., 2001, 2002).
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