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Intuitionistic trapezoidal fuzzy multi-attribute decision making

method based on cumulative prospect theory and Choquet integral

LI Xi-hua
(School of Business, Central South University, Changsha 410083, China)

Abstract: For risk decision making problems where attribute values are in the form of intuitionistic trapezoidal fuzzy numbers
and attributes are associated with each other, this paper proposed an intuitionistic trapezoidal fuzzy multi-atiribute decision
making method based on cumulative prospect theory and Choquet integral. Firstly, this method defined a prospect value func-
tion of intuitionistic trapezoidal fuzzy numbers based on distance between intuitionistic trapezoidal fuzzy numbers, then calcu-
lated prospect values of attributes for each alternative by using value function and weight function, further, it used Choquet in-
tegral to fusion prospect values of the associated attributes for each alternative, and obtaind comprehensive prospect values; fi-
nally, sorted the alternatives according to comprehensive prospects value. An example of risk investment shows the feasibility
of the proposed method.
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