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Abstract : Interval probability space and random variable with interval probability and interval status value, called
interval probability interval random variable, are defined. For a kind of multi-criteria decison-making problem, in
which the criteria weights are precisely known and the criteria val ues are interval probability interval random variable,
an approach based on set pair analysisis proposed. In thisapproach, the algorithm of maximizing deviation is adopted
to get the exact probability. The problem of interval probability can be trander to the classic problem of exact
probability. Then the set pair analysisis used to rank the alternatives. Finally, an example is used to show the
feasbility and effectiveness of the method.
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