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Statistical learning theory of complex samples on Sugeno measur e space
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Abstract
Firstly, the definitions of complex g, random variable and primary norm are introduced.Next the concepts and some

properties of the mathematical expectation and variance of complex g A random variables are provided.Secondly, for

complex g, random variables, anumber of fundamental conceptssuch ase.g., Markov” sinequalities, Chebyshev’ s

inequalities and aKhinchine’ slaw of large numbers are discussed.Finally, the definitions of the complex empirical risk
functional, the complex expected risk functional and complex empirical risk minimization principle on Sugeno measure

space are proposed. Then the key theorem of learning theory based on complex 9; random samplesis proved, and the

bounds on the rate of uniform convergence of learning process are constructed. The investigations help lay essential
theoretical foundations for the systematic and comprehensive development of the statistical learning theory of complex g,

random samples.
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