Chapter 17 )
Fuzzy Linear Programming with General oo
Necessity Measures

Masahiro Inuiguchi

Abstract In this chapter, a robust treatment of possibilistic linear programming
problems with linear membership functions is studied. After necessity measures
and their representations and properties are reviewed, necessity fractile optimization
models are introduced as optimization models with robust constraints. Those
problems are reduced to a semi-infinite linear programming problem. Conditions
on functions associated with the necessity measures are investigated so that the
problems are reduced to simpler problems. It is revealed that the problem is reduced
simply to a linear programming problem or solved by a more efficient method when
functions associated with necessity measures are convex and concave. Applying the
results, we show that necessity fractile optimization problems with many famous
implication functions are reduced to linear programming problems or solved rather
easily by the proposed solution procedure.

17.1 Introduction

The parameters, coefficients and right-hand side values, of mathematical program-
ming problems are assumed to be specified as real numbers. In real-world problems,
we may face cases when those parameters cannot be specified as real numbers
because of environmental fluctuation and/or the lack of knowledge. Moreover, we
may have cases when we cannot describe our goals and constraints with exact
values.

Fuzzy and possibilistic programming approaches are proposed to mathematical
programming problems with ambiguity and vagueness [8, 21]. By those approaches,
we obtain reasonable solutions under conflicting soft constraints and goals, robust
solutions under hard and soft constraints, hopeful solutions of attaining high-level
goals, and so on. Fuzzy programming approaches were formulated by proposing
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treatments of inequality constraints whose coefficients and right-hand side values
are fuzzy numbers [23-25]. Tanaka and Asai [25] proposed the nonnegativity index
of a fuzzy number and applied it to the treatments of the inequality constraints of
fuzzy linear programming problems. As the nonnegativity index takes a positive
value when the center of the fuzzy number is positive, and the unity when the
lower bound of the support of the fuzzy number is non-negative, this treatment
can be considered a strongly robust one. Stowiniski [23, 24] proposed two indices:
optimistic and pessimistic indices. The optimistic index shows to what extent the
constraint is potentially satisfied as it compares the upper bound of the level set
of a fuzzy number to be larger is not less than the lower bound of the level set of
the other fuzzy number. The pessimistic index is defined by the difference of the
upper bounds of the level sets of fuzzy numbers. To control the required levels of
constraint satisfaction, the minimally required differences are assumed to be given
as real numbers including negative values. Namely, this treatment can be seen as a
weakly robust one. Similar approaches were proposed in the literature [11, 20, 26].

After the possibility theory [4, 30], possibilistic programming approaches [3, 7,
12] were proposed. It has been shown that many fuzzy programming approaches can
be seen as variations of possibilistic programming approaches [7, 12]. In possibilis-
tic programming approaches, possibility and necessity measures are used to reduce
the problems to the conventional programming problems. Many results demonstrate
that possibilistic linear programming problems preserve the linearity in the reduced
problems when possibility and necessity measures are defined, respectively, by
minimum operation and Dienes implication function. However, cases with the other
conjunction and implication functions have not yet been considerably investigated,
while several alternative approaches [11, 21] have been proposed in the calculation
of linear functions with fuzzy coefficients. Inuiguchi [6] has shown that the necessity
fractile optimization models of possibilistic linear programming problems with soft
constraints can be reduced to semi-infinite linear programming problems even when
necessity measures are not defined by Dienes implication function. Tanaka and
Asai’s approach [25] for fuzzy programming problems is equivalent to a possibilistic
programming approach using the necessity measure defined by Dienes implication
function. Stowiniski’s approach [23, 24] for fuzzy programming problems can have a
close relation to a possibilistic programming approach using the possibility measure
and the necessity measures defined by Godel and reciprocal Godel implication
functions.

In recent years, the theoretical and methodological contributions in fuzzy
optimization have shifted mainly to nonlinear programming problems [2, 17, 18, 27]
and optimization over fuzzy relational constraints [15, 16, 19, 28, 29] as fuzzy
linear programming problems have been investigated deeply. However, approaches
developed in fuzzy linear programming problems are useful in other types of math-
ematical programming problems. Indeed, the fuzzy linear programming techniques
are applied to many real-world programming problems [1, 5, 22].
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In this chapter, we further study fuzzy and possibilistic linear programming prob-
lems as there still exist some open problems. Namely, the introduction of various
implication functions into fuzzy linear programming problems has not yet studied
considerably, while it increases the representability of decision-maker’s request on
the robustness of constraints and goals. Therefore, we study the possibilistic linear
programming approach using general necessity measures. We assume that all fuzzy
coefficients as well as fuzzy constraints have linear membership functions and
that necessity measures are defined by modifier functions based on the approach
proposed by Inuiguchi et al. [9, 13]. As the results are more or less complex due to
the treatment of general cases, we concentrate the necessity fractile model among
various models in possibilistic programming approaches [8]. This model treated in
this chapter can be seen as a robust optimization approach.

This chapter is organized as follows. In the next section, necessity measures are
reviewed. Some properties and representations of necessity measures are briefly
described. The possibilistic linear programming problem treated in this chapter
is explained in Sect.17.3. The reduction to a semi-infinite linear programming
problem is shown. Moreover, the differences of inclusion relations equivalent to
necessity fractile constraints defined by famous implication functions are illustrated.
In Sect. 17.4, results in cases where functions associated with necessity measures are
convex and concave are shown. Similar results in cases where modifier functions
defining necessity measures are convex and concave are described in Sect. 17.5. In
Sect. 17.6, the results in Sects. 17.4 and 17.5 are applied to R-, reciprocal R-, and
S-implication functions as well as to famous implication functions. It is shown that
the possibilistic linear programming problems with necessity measures defined by
many famous implication functions are reduced to linear programming problems or
solved rather easily by the proposed solution procedure.

17.2 Necessity Measures

Necessity measure [9, 13] of fuzzy event B under fuzzy set A is defined by
Na(B) = inf I(pa(u). pp(u)). (17.1)

where ;4 and pp are the membership functions of A and B. I : [0, 1] x [0, 1] —
[0, 1] is an implication function satisfying the following properties:

(I0) 1 is upper semi-continuous.
a1 1(0,00=10,1)=1(,1)=1and I(1,0) =0.
(I2) I(a,b) <I(c,d),for0<c<a<land0<b=<dc<l.
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The relation of the necessity measure to the inclusion relation can be found in
the following equivalence [6]:

Na(B) =z h < 12{71(/“‘(”)’ mwp(u)) = h

< (YueU,Vkel0,1]; pa(u) = k= ppu) = 0k, h))
& Vk € [0,1]; [Alk S [Blgigp- (17.2)

where 6(k, h) = inf{s € [0, 1] | I (k, s) > h} and [A]i is a k-level set of a fuzzy set
AcCU,ie.,[Alk ={u € U | na(u) = k}. In what follows, we use a strong k-level
set (A)i of a fuzzy set A C U defined by (A)y ={u € U | na(u) > kj}.

Although a necessity measure is defined by implication function /, it is not
an easy task to select suitable / depending on the situation. Then Inuiguchi and
Tanino [9] and Inuiguchi et al. [13] proposed a method for selecting a necessity
measure suitable for the decision-maker’s requirement. By this method, a necessity
measure is specified based on the decision-maker’s satisfaction degrees to several
inclusion relations between two fuzzy sets from weak to strong ones. The transition
of the inclusion relation from weak to strong can be expressed by two modifier-
generating functions g”*, gM 1[0, 1] x [0, 1] — [0, 1] satisfying:

(gl) g"(a,-)and gM (a, -) are lower and upper semi-continuous for all a € [0, 1],
respectively.

(€2) g"(,h) =gM1,h) =1and g0, h) =g"(©0,h)=0forallh > 0.

(23) g™(a,0)=0and gM(a,0) =1foralla € [0, 1].

(g4) hy = hy implies g™ (a, h1) > g™ (a, hy) and g™ (a, h1) < g™ (a, hy) for all
a €0, 1].

(g5) a > bimplies g"(a,h) > g" (b, h) and gM(a, h) = gM(b, h) forall h €
[0, 1].

(g6) g™(a,1) > 0and gM(a, 1) < 1foralla € (0, 1).

g™ is called an inner modifier-generating function, while g¥ is called an outer
modifier-generating function.
Then, a necessity measure is defined by
Na(B) = h < mp(A) S Mp(B), (17.3)
where mp, (A) and M, (B) are defined by
Py () = 8" (a0, 1), g, my() = g (up ), h). (17.4)
To put it differently, a necessity measure is defined by

Na(B) = sup{h € [0, 1] | mp(A) S Mu(B)}. (17.5)

Inuiguchi and Tanino [9] and Inuiguchi et al. [13] showed that the necessity
measures defined by modifier-generating functions can be defined by (17.1) with
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the following implication function:

I(a,b) =sup{h €[0,1]| g"(a, h) < g™ (b, h)). (17.6)
h

When we define g”(a,h) = a and gM(a,h) = a, YVa € [0, 1] for some
h € (0,1], Na(B) > h is equivalent to the normal inclusion relation between
fuzzy sets A and B, i.e., A € B. Then the condition N4(B) > h for general
modifier-generating functions can be seen as a generalization of the inclusion
relation between A and B, and N4 (B) can be regarded as the degree of inclusion.

Using modifier-generating functions g and g™, we define a necessity measure
N4(B) by giving the equivalent condition of Ns(B) > h (h € (0, 1]) by an
inclusion relation between a modified fuzzy set A and a modified fuzzy set B,
ie., mp(A) € Mp(B). Then, a necessity measure can be specified by giving
modifier-generating functions g" (-, h) and g™ (-, h) that determine how A and B are
contracted/expanded and expanded/contracted according to degree h, respectively.
The specification of modifier-generating functions would be easier than that of
implication function directly.

17.3 Possibilistic Linear Programming

We consider the following possibilistic linear programming problem:

T

maximize ¢’ x,
subjectto alx <; bi, i =1,2,...,m, (17.7)
x >0,
where x = (x1, x2, ..., x,,)T is a decision vector. b;, i = 1,2, ..., m are constants.

Components ¢; of ¢ and a;; of a; are not known exactly, but the possible ranges of
those values are known as trapezoidal fuzzy numbers C; and A;;, respectively. A
trapezoidal fuzzy number C is characterized by a quadruple (c*, c®, &, yR), where
cl and R are the lower and upper bounds of the most plausible interval for C, while
y& and R are the left and right spreads so that ¢ — = and ¢R + y® show the lower
and upper bounds of the least plausible interval. More concretely, the membership
function pc of C is defined by

. ck—r r—ct
pc(r) =max|{0,min| 11— 1—" - ,1]]. (17.8)
Y Y

We assume C; and A;; are trapezoidal fuzzy numbers characterized by
(c]j“, c?, y]].“, yJR) and (al!‘j, al%, cxl].“j, 015). The notation Si is a fuzzified inequality
so that <; b; corresponds to a fuzzy set B; with verbal expression “a set of real
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numbers which are roughly smaller than b;.” We assume that the membership
function g, of B; is defined by

wp; (r) = max (O, min (1 7 ’;Rbi, 1)) . (17.9)

where ,BlR is a spread showing the tolerance.

The possibilistic linear programming problem (17.7) is a fuzzy linear program-
ming problem as the coefficients are specified by fuzzy numbers showing their
possible ranges. In the possibilistic linear programming problem, each coefficient
is considered as an uncertain variable taking a value in the given fuzzy number and
treated by the possibility theory [4, 30].

As in the literature [8, 21], because x > 0, ¢Tx and al.Tx are restricted by trape-

. . T T T T
zoidal fuzzy numbers C Ty and Al-Tx characterized by (cL X, R X, yL X, yR X)

and (af.“Tx, a?Tx, oe%Tx, a}{Tx), respectively, where we define ¢~ =
(cll‘, c%, ...,c,];)T, R = (clf, cg, ...,c,lf)T, yL = (j/lL, yzL, R y,f‘)T, yR =
(j/lR, yzR, RN y,?)T, a%‘ = (al.Ll, ag“z, ...,al!;l)T, a? = (al.Rl, aiRz, ...,asl)T, ot% =
(ah,a}‘z,...,ahl)T, anda?:(aﬁ,ag,...,aﬁ)T. .

Using a necessity measure N' defined by an implication function /', in this
chapter, we formulate Problem (17.7) as a necessity fractile optimization model
(see Inuiguchi and Ramik [8]):

maximize ¢,
subject to N° , +00)) > hO,
j et hl)) =i (17,10
NA:rx(Bl)Z al_ ) a'-'ama
x>0,
where ¢ is an auxiliary variable. ho e (0, 1] and W o€ ©0,1],i = 1,2,...,m are

certainty levels of goal achievement and constraint satisfactions specified by the
decision- maker. Constraints Nng([q, +00)) > h% and N jA-Tx (B;) = h' are called
necessity fractile constraints. ' _

In Fig. 17.1, the difference between Al-Tx C B; and N,r.(Bi) > h' is shown.
In the right figure, AiTx C B; is not satisfied, but I; (i 47, (r), up; (r)) > 0.8 with
Ii(a,b) = 1 — a + ab (Reichenbach implication function) is satisfied for all » € R.
Namely, Nith (B;) > 0.8 is satisfied.

Table 17.1 shows the relations between several implication functions and their
transitions of the inclusion relations required by constraint N,laxTx (B;) = h' as i
increases. The definitions of implication functions shown in Table 17.1 are given

later in Ta_lble 17.3 of S_ect. 17.6. From Table 17.1, we observe the difference of con-
straint N il-Tx (B;) = h' by the implication function defining the necessity measure.
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Fig. 17.1 A]x C B; and N1 x(B;) > h'

Table 17.1 Implication functions and transitions of inequality relations expressed by
Nix (B)) = A

Implication N;_Tx(Bi) >0 N;_Tx(B,-) >0.5 N;_Tx(Bi) >1
Dienes [Afx]1 € (B)o  (A]x)os S [Bilos (Afx)0 € [Bili
Godel (Alx)o € (B)o  [A]xIk € [Bilk, Vk € (0,0.5) Alx C B;
Reciprocal [ATx]; C[Bili  [ATxlk € [Bilk, Vk € (0.5, 1] Alx C B;
Godel

Fukasiewicz [ATx11 € (Bo  [ATxlos+x € [Bilk. Vk € (0,0.5] Alx C B;
Goguen (Afx)o S (Bi)o [Alxlx C[Bil, Vk € (0,0.5] Alx C B
Reciprocal [Afx]i S [Bili  [A]xleros S [Bilw, Yk € (0,051  Afx C B;
Goguen

Reichenbach [ATx]1 € (Bo [ATxlgs1-« C [Bilj_gst> Yk € (0,11 (ATx)o C [Bi1i
Fodor [Afx]1 € (B)o  (A]x)os S [Bilos Afx C B;

Inuiguchi [10]

[ATx]; € (Bio

Alx C B;

(ATx)o S [Bi 1y

This difference implies the significance of the selection of implication function I
defining necessity measure N'. A more detailed transition of the inclusion rela-
tions required by the necessity fractile constraint can be useful for selecting the
implication function defining the necessity measure. Modifier functions g and g™
corresponding to necessity measure N’ are useful for seeing the transition of the
inclusion relations. The decision-maker can choose an implication function /¢ and
degree h' considering his requirement on the robustness of the constraint.

We first see that Problem (17.10) is reduced to a semi-infinite linear programming
problem. Let c]j“(h) = inf[C;]n, c;‘(h) = sup[C;lp. al.Lj(h) = inf[A;j 11, a}}(h) =
sup[A;;jln, and blR(h) = sup[B;];. Then, from (17.2) and x > 0, we obtain

Nox, (g, +00) = b & [C"x] < [lg, +00)lgoq o)

& inf [CTx]k > g, Yk € [0, 1], 6°(k, h®) > 0,
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n
& Y kx> q, Vk €0, 1], 6°k, k%) > 0, (17.11)
j=1

1 1 T
Nig (B) = ' & [47x] < Bl

& sup [A,.Tx]k < sup [Bilgi gy » Yk € 0, 11, 0/ (k, hi) > 0,

n
& Za{‘}(k)xj < bR (O'(k, h')), Yk € [0, 1], ' (k, k") >0,  (17.12)
j=1

where Qi(k, h) = inf{s € [0,1] | I;(k,s) > h},i = 0,1, ..., m. We note that the
constraints Nng([q, +00)) > h0 and Nng([q, +00)) > hO are vanished when
6%k, h%) = 0 and 67 (k, h') = 0, respectively.

From (17.11) and (17.12), Problem (17.10) is reduced to the following semi-
infinite linear programming problem:

maximize t,

n
subject to ch(k)x, >q, Vk €10,1], 6%k, h°) > 0,

j=1

. R R, pi i i i (17.13)
Zaij(k)xj <b (0" (k,h")), Yk €[0,1], 8'(k, h") > 0,

j=1

i=1,2,...,m,

x>0

Then, selecting finitely many numbers of k € [0, 1], Problem (17.10) is approxi-
mately reduced to a linear programming problem. We note that, as fuzzy numbers
are trapezoidal, we obtain

L (1= kyh itk e (0, 11,
c,L-(k)Z!C’ Aok ISR 1 U (VAT

—00, ifk =0,

R (1) — a§+(1—k)a}}, ifk € (0, 1],
a,’j( )= . _ l
+o00, if k =0,

(17.15)

j=1,2,....n. (17.16)

R . R :
R = | 28+ A =R itk e @11,
j 0, ifk =0,
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17.4 Case Where 6’ (-, h’)’s Are Convex and Concave

As fuzzy parameters C;, A;;, and B; have linear membership functions, we obtain
simpler reduced problems when 0’ (-, #')’s are convex and concave.

Let us consider a case where Gi(~, hi) :[0,1] — [0,1],i = 1,2,...,m, are
convex in range (0, 1) (see Fig. 17.2). From (17.9), we obtain bR (6" (k, h')) = b; +
(1 — @' (k, h'))B;, i = 1,2,...,m. Therefore, the convexity of 0 (-, h’) implies
the concavity of bR(97(-, h')). Under the concavity of bR(6'(-, h')), the following
equivalence is valid:

n
Nyr (B) z h' & > af(k)x; < bR (k. h')). Yk €0, 1], 6" (k. k') > 0
j=1

n
> alkhx; < bR n'y),
IS N (17.17)

> al(kx; < bRO'K ),
j=1

where we define ki = inf(k € [0,1] | 6'(k,h') > 0}, k' = inf{k € [0, 1] |
Ok, k') = 61 (1, h)}, a}}(k) = sup(Ajj)k, and bR(k) = sup(Bi)r. As A;j and B
are linear membership functions, we obtain

=1,2,....m, j=1,2,...,n,

AR () a5+(1 — k)a}}, if k € [0, 1), .
i —00, ifk=1,

(17.18)

i=1,2...,m. (17.19)

bR+ (1 —k)BR, ifk €10, 1),

B’R(k):{ 00 ifk =1

Fig. 17.2 0i(-, h') convex in
range (0, 1)
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From (17.17), Problem (17.13) can be reduced to the following linear program-
ming problem:

n
maximize Zc;‘(lzo)x j
j=1
n . — . - .
subject to Y _ ap(k)x; < bRO'K . h)), i =1,2,....m,

j=1 (17.20)

n

> afikhx; < bRO'K LAY, i=1.2,....m,
j=1
x>0.

Now, let us consider a case where Gi(-, hi) :[0,1] > [0,1],i =0,1,2,...,m,
are concave in the range (0, 1). In this case, blR(O’ (-, ")) becomes convex. Because
a% (k) = af} + (1 - k)ocs, i.e., linear with respect to k > 0, given x = (x1, x2, ...
xn)T > 0, there exists k} such that

s

n
> af(kx; < bRO (k. h')). Yk € [0, 1], 0" (k. k') > 0
j=1

n
& Y af(kHxj < bRO K}, D). (17.21)
j=1

Utilizing the convexity of bR(97(-, h')), Problem (17.13) can be solved by the
following relaxation procedure [6] together with a bisection method, where k" is
approximately calculated for each candidate solution x*:

S0.  Specify ¢ by a sufficiently small positive number.
S1. Letz; =0andk;’' =0.5k' + 0.5k, i =1,2,...,m.
S2.  Solve the following linear programming problem:

n
maximize Zc;‘(lzo)x s
j=1
n
subject to » " afi(kD)x; < bRO (KL B, 1=0.1,.... 2, i =1,2,....m,
j=1
x>0.
(17.22)
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Letx* = (x{,x3,...,x, )T be the obtained optimal solution.
S3. Fori = 1,2,...,m, check the existence of klfk € (0, 1] such that 27:1
R(k*)x > bR (k* h')) by a bisection method and update z; = z; + 1 with
deﬁnlng kf' =k} if k7 exists.
S4. 1If at least one z; is increased, return S2. Otherwise, x* is an optimal solution
to Problem (17.10).

The bisection method in S3 can be performed as follows (see Fig. 17.3):
BO. LetA; =—Z] 1%] j,
Bl. Definek; = k with ¢ = arg min;_ ; . (bR(0 (kl h)) — ;’ 1 U(kl)x )

Set «; = min ({kf. 1K = k7 i =0, 1,...,1,'} U{k’}) and

k; =max ({k! |kl < ki, i=0,1,...,z} U{k'}).

B2. IfbR(O (ki + 6, h')) < bR(O (ki, b)) + 1;8, update k; = k;.

B3. IfbRO' (ki — 8, h')) < bR(O! (k,,h’)) — A;8, update k; = k;.

B4. Ifk; —k; > & and min(k; —k,, i —Kk;) =0, updatek = 0.5x; + 0.5«; and
return B2. ~

B5. If Y 1aR(k* )Xy > bR(O' (kF, h')), terminate the procedure with k¥ = k;.
Otherwise, there is no k7 such that Z/ 1aR (k*)x > bR(Q (k*, h')).

and let § be a positive small number.

We note that Problem (17.10) can be solved by the relaxation procedure with
a bisection method described above when 6° (-, ') associated with each constraint
Njﬂx (B;) = h' is convex of concave in the range (0, 1), although we considered

only the case when all 8’ (-, k') are concave.

Fig. 17.3 Figure for the
explanation of the bisection
procedure composed of BO to
B5
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17.5 Similar Results for Necessity Measures Defined
by Modifier-Generating Functions

Now we describe the case when necessity measure N’ is defined by modifier-
generating functions g;" and glM . In this case, constraints Nng([t, +00)) > h0

and NL.Tx (B;) > h' can be rewritten as

mf,(CTx) S [t,+00), ml (Afx) C M;,(B;), (17.23)

where m;ll- and M}’;i are defined by g", glM, and h'.
Let g/" = inf{g}" (k, h') | g"(k,h') > 0, k € [0, 11} and g} = sup{g (k, h') |
gM(k,h') < 1, k € [0, 11}. Then we have

N (2, 400)) = h® & [m)y(CTx)lgn € [1, +00). (17.24)

As in the analysis with 87 (-, h')’s, the second inclusion relation of (17.23) is reduced
to semi-infinite linear inequalities. In what follows, we investigate cases where the
second inclusion relation of (17.23) is treated in some easier ways.

First, let us consider the case where g/"(:, h') is convex in range (0, 1) and

glM(-, h') is concave in range (0, 1). Then, we have the following equivalence (see
Fig. 17.4a):

(MZi (Ax))o € (M (B))o, ifg" =0,
[m! (ATx)lgn S (M} (B))gn, if ¢ > 0,
[m;li (A;'rx)]l - [Mii(Bi)]l, ifélM =1,
[ (AT g0 S (M}, (Bi)gu, if g1 < 1.

Nig (B) = h' & (17.25)

O->

Fig. 17.4 Properties of g/ and giM mili (Al-Tx) and M}‘;i (B;): (a) convex g and concave giM and
(b) concave g;" and convex giM
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Namely, as fuzzy sets A;; and B; have linear membership functions, the convexity
of g"(., h') and the concavity of g; M (. Ry in the range (0, 1) make the member-
ship functions of m (ATx) and M, ; (B;) convex and concave in the range O, 1),
respectlvely From these properties of the membership functions of m (ATx) and

-(B,), constraint N? ATx (B)) > h'is equivalent to two inclusion constramts of

level sets ofm (ATx) and M. (B).
Let us deﬁne functions k{" : [0, 1] — [0, 1] and klM : [0, 1] — [0, 1] by

sup{k € [0, 11| g"(k, ') < a}, ifa # 1,
K" (a) = i . 17.26
i (@ {sup{k €0, 111 g"(k. k') <1}, ifa =1, (17.26)
inf{k € [0, 1]] g (k, h') > a}, ifa #0,
Mgy = 1™ i . 17.27
(@) {inf{k € [0,11] gM(k, h') > 0}, ifa = 0. ( )
Then, as fuzzy sets A;; and B; have linear membership functions, we have
[m)o(CTx)]g S [1, +00)] & [CTxngny < [1, +00)]
& kg @@gh) = 1, (17.28)
(m): (AT x))0 S (M} (B))o ¢ (ATx)ir o) S (B )
R, m  _ 7R M
& Za (k"™(0))x; < bR(KM (0)), (17.29)

L}y (A7) g € LM, (B))gr & [ATx Ty S el(Bi)yy gm)
eZa,,(k'"( Mxj < br&M@G"),  (17.30)
j=1
[}, (AT)11 S [M}; (Bt & [A XLy S [Bilgw gy
& ZaR(k’"a))x, < bR(KM (1)), (17.31)
L (A7 )15 gcl(M’}(B,-»@lMe[A,- X]jon gy S B g,
& iaﬁ (k" @")x; < BREM @MY, (17.32)

where clD is the closure of a set of D C R.
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As aresult, applying the necessity fractile optimization model, Problem (17.7) is
reduced to the following linear programming problem:

n

Y Sk O, if @' =0,
j=1

n

> kg @Ggxy. it gy >0,
j=1
subjectto ( n B
> aR (k" Onx; < bR (0)). if G =0,

maximize

j=1

" 1= 1, 2, . ,m,
Yo ab k! @")x; < bRGM @), i >0,
j=1
n
S aR @)y < bREM ), ifgM =1,
j=1
" 1 = 1, 27 , m,
> ab k@M = BR&M @M, it g <1,
j=1
x>0.
(17.33)

Now let us consider the case where g{”(-, k) : [0,1] = [0, 1] and glM(-, Ky
[0, 1] — [0, 1] are concave and convex in range (0, 1). Because A;; and B; have
linear membership functions, given x = (x1, x2, ..., x,,)T > 0, there exists ql.* such
that (see Fig. 17.4b)

mi,; (Alx) C M}, (B;) ¢ [m}; (A]x)lgx S cl(M;; (B)):

& Y Rk (g)xj < BREM(giw).  (17.34)
j=1

Problem (17.10) can be solved by a relaxation procedure together with a bisection
method. In this procedure, we explore an approximately optimal solution x by
the relaxation procedure with searching ¢;’s corresponding to tentative solutions
generated in the procedure. Let g = inf{g! (k, h') | gM (k, h") > 0, k € [0, 1]}
and §" = sup{g”(k,h') | g"(k,h') < 1, k € [0, 1]}. Then the procedure can be
written as follows:

TO. Let & be a sufficiently small positive number. Let g; = max(g}", q"l.M ) and
gi = min(g;", g). ’ ’
Tl. Letz; =0andg’ =0.5¢'+0.5¢', i =0,1,...,m.
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T2. Solve the following linear programming problem:

n
maximize Z C]j“ (ky' (g )X,

j=1
n
subject to » " af (k[ (g})x; <bRF(kM(gh). 1=0.1,.... 2. i=1.2,....m,
j=1
x > 0.
(17.35)
Let x* = (xi‘, xé‘, e x,’l‘)T be the obtained optimal solution.

T3. Fori =1,2,...,m,check the existence of ql.* € (0, 1] such that
Z?zl a}} (k" (ql.*))x;‘ > E}z(kiM (g})) + ¢ by a bisection method and update z; =
zi + 1 with defining ¢ = ¢ if ¢ exists.

T4. If at least one z; is increased, then return S2. Otherwise, x* is an optimal
solution to Problem (17.10).

The bisection method in T3 can be performed as follows:

CO. Define ¢i(q) = bR(M(q)) — > a}; (k"(¢))xj, and let §; =
argmin_g ;. .¢(g). Let UB = min({g} | ¢! > i, 1 =0,1,...,2}U{g:})
and LB =max ({¢! | ¢! <gi, 1=0,1,..., 2} U{g}).

Cl. Ifg;, = UB and ¢;(g;) < ¢i(g; — €), then terminate this procedure. In this
case, if ¢; (1) < 0, then g = 1; otherwise, ¢, does not exist.

C2. Ifg; = LB and ¢;(q;) < ¢;(q; + ¢), then terminate this procedure. In this
case, if ¢;(g;) < 0, then ¢ = g;; otherwise, g does not exist.

C3. If UB — LB < ¢, then terminate this procedure. In this case, if ¢; (g;) < O,
then g7 = g;; otherwise, g, does not exist.

C4. Letg = 0.5g; + 0.5UB. If ¢(g;) < ¢(q;), then set LB = ¢; and ¢; = g;
and return to C3. Otherwise, set UB = g;.

C5. Letg; = 0.5g; + 0.5UB. If ¢(g;) < ¢(qi), thenset UB = ¢; and ¢; = §;.
Otherwise, set LB = g;. Return to C3.

We note that Problem (17.10) can be solved by the relaxation procedure with
a bisection method described in the previous section and this section when each
constraint N ith (B;j) > h' is reduced to two linear inequalities (0 (-, h') is convex

in the range (0, 1) or g” (-, ') and g™ (-, h') are convex and concave in the range
(0, 1), respectively) or treated by the relaxation procedure with a bisection method
(6(-, h') is concave in the range (0, 1) or g” (-, k') and g (-, h') are concave and
convex in the range (0, 1), respectively), although we considered cases only when
all I' have the same property in the previous section and this section.
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17.6 Results Applied to Various Implication Functions

17.6.1 R-, Reciprocal R-, and S-Implication Functions

In this section, we investigate Problem (17.10) with necessity measures defined by
R-, reciprocal R-, and S-implication functions. R-, reciprocal R-, and S-implication
functions are constructed from a t-norm ¢ : [0, 1] x [0, 1] — [0, 1] satisfying: (t1)
t(a,1) =a,Va € [0,1], (2) t(a,b) = t(b,a),Va,b € [0, 1], (t3) t(a, t(b, c)) =
t(t(a,b),c),Va,b,c € [0,1], and (t14) t(a,b) < t(c,d), Va,b,c € [0,1];a <
¢, b < d and a strong negation n : [0, 1] — [0, 1] satisfying (nl) n(0) = 1 and
(n2) n(n(a)) = a, Ya € [0, 1]. Namely, under given t-norm ¢ and strong negation
n, R-implication function / Ry, reciprocal R-implication function / 'Rz, n], and
S-implication function I3[z, n] are defined by

IR[11(a, b) = sup{s € [0, 1] | t(a, 5) < b}, (17.36)
I"R{¢, nl(a, b) = sup{s € [0, 1] | t(n(b), s) < n(a)}, (17.37)
15[t, nl(a, b) = n(t(a, n(b))). (17.38)

A t-norm ¢ is said to be Archimedian if it satisfies #(a, a) < a,Va € (0, 1). It is
known that any continuous Archimedian t-norm ¢ can be generated from a strictly
decreasing and continuous function f : [0, 1] — [0, +00) U {400} with f(1) =0
as

t(a,b) = f*(f(a)+ f(b), (17.39)
where f* : [0, +00) U {+00} — [0, 1] is a pseudo-inverse of f defined by

), ifr < £(0),

0, ifr=> f£(0). (17.40)

fr(r)y=sup{h €[0,11] f(h) =r} = {

Such a function f is called an additive generator of t-norm ¢.

17.6.2 Results in R-Implication Functions

When implication function / is an R-implication function I®[¢], for any k, h €
[0, 1], we have

0k, h) = t(k, h). (17.41)

Therefore, if necessity measure N i ‘of Problem (17.10) is defined by an R-implication
function I’ with t-norm #, i.e., I' = I®[¢] such that ¢! (-, h") is convex in range
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(0, 1), the constraint N;_Tx(B,') > h' can be reduced to a system of two linear

inequalities shown in (1 7.1 7).

Moreover, if a necessity measure N’ is defined by an R-implication function
I' with t-norm ¢#; such that #;(-, h’) is concave in range (0, 1), the relaxation pro-
cedure together with a bisection method described in Sect. 17.4 is applicable for
NAiTx(B,-) > ht.

For many famous t-norms such as minimum operation, arithmetic product,
bounded product, and so on, ¢ (-, hi) becomes convex in range (0, 1). However, for
Schweizer—Sklar t-norms [14] t,?s with parameter n > 1, Hamacher t-norms [14] t,l;'[

with parameter n < 1, and so on, 7(:, hi) becomes concave in range (0, 1), where
155 and 1! are defined by

max(0, a" 4+ b" — 1);, if n € (—o0, 0), U0, +00),

min(a, b), if n = —o0,
1%(a, b) = ab, ifn =0, (17.42)
in(a, b), if ,by=1,
min(a, b), 1 max.(a ) n = oo,
0, otherwise,
i b), if b)=1
min(a, b), i max.(a, ) * = oo,
0, otherwise,
ty(a, b) = 0, ifn=a=b=0, (17.43)
ab .
otherwise.

n+ {0 —=n)a+b—ab)’

17.6.3 Results in Reciprocal R-Implication Functions

When implication function / is a reciprocal R-implication function 1" Rz, n], we
have 0(k, h) = inf{s € [0,1] | #(n(s), h) < n(k)}. Then when a reciprocal R-
implication function / '=R(¢ n] is defined by n(h) = 1 — h and t-norm ¢ such that
t(-, h') is convex in range (0, 1), we can prove that 6 (-, h') is convex in range (0, 1)
as follows: for any ki, k2 € [0, 1], any A € [0, 1], we have

00kt + (1 = ko, h)

=inf{s € [0,1] | t(1 — s, k") <1 — (k1 + (1 — Mk2)}

= inf{As; + (1 — A)s2 € [0, 1] ] 51, 52 € [0, 1]

tO(1 = 51) + (1= D)1= s2), 7)) <A1 — k) + (1 =M1 — ka)}
inf{As; + (1 — X)sp € [0, 1] | 51,52 € [0, 1]

(=51, h) 4+ (1=l =52, h') < A1 = k) + (1 = (1 = k2)
20 (ki B 4 (1= 10 (ka, h).

IA

IA
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Therefore, if necessity measure N I of Problem (17.10) is defined by reciprocal
R-implication function I* = I[¢, n] with n(h) =1-h and t-norm ¢ such that (-, h")
is convex in range (0, 1), the constraint N ilTx (B;) = h' can be reduced to a system

of two linear inequalities shown in (17. 17).1

17.6.4 Results in S-Implication Functions
When implication function I/ is an S-implication I5[t, n], we have
Ok, h') =n (sup{s e[0,1]] t(k,s) < n(h")}> . (17.44)

Let us define a set BS(h) C [0, 1] x [0, 1] and a function ¥ B5™ : [0, 1] — [0, 1]
by

BS(h) = {(k,s) € [0,1] x [0, 11| 7(k, s) < h}, (17.45)
UBSM (k) = sup{s € [0, 1] | t(k, s) <h}=sup{s | (k,s) € BS(h)}. (17.46)

It is easily shown that 1//35(}1) is concave if BS(h) is a convex set. Then we
obtain that if t-norm ¢ is quasi-convex and n is convex, 6 (-, h') becomes convex.
Therefore, if necessity measure N’ of Problem (17.10) is defined by S-implication
I' = I5[t,n] with a convex strong negation n and a quasi-convex t-norm ¢, the
constraint N Z.Tx (Bi) > h' can be reduced to a system of two linear inequalities

shown in (17.17).

When t-norm ¢ is an Archimedian t-norm having the additive generator f with
(17.39), S-implication I3[z, n] can be defined by (17.6) with the following modifier-
generating functions (see Inuiguchi and Tanino [9] and Inuiguchi et al. [13]):

o @
g7 @, ) = max (O’ ! f(n(h))> ’

f(n(a))> .

; 17.47
f(n(h)) (1747

¢™(a, b) = min (1

If I is S-implication function I5[¢, n] with respect to a continuous Archimedian
t-norm ¢ such that the additive generator f is concave and 7 is convex, from (17.47)
and strict decreasingness of f, g” (-, h) and g™ (-, h) are convex and concave in the
range (0, 1). Then in this case, the constraint Nil.Tx (B;) > h' can be reduced to a

system of two linear inequalities.

Moreover, if a necessity measure N’ is defined by an S-implication I’ = I3[¢, n]
with respect to a continuous Archimedian t-norm such that the additive generator
f is convex and n is concave, from (17.47) and strict decreasingness of f, g" (-, h)
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and g™ (-, h) are concave and convex in the range (0, 1). Therefore, the relaxation
procedure with a bisection method described in the previous section is applicable
for the constraint N ilTx (B)) = h'.

17.6.5 Obtained Results Applied to Famous Implication
Functions

The obtained results are arranged in Table 17.2. In Table 17.2, the convexity and
concavity of 6(-, h'), g" (-, h'), gM (-, h'), and 1(-, h') are restricted in the range
(0, 1). RPBM_applicable means that the relaxation procedure together with a bisec-
tion method is applicable. As shown in Table 17.2, some convexity and/or concavity
of some functions related to implication functions are required for solving Prob-
lem (17.10) in a simpler way. These conditions may be seen as being strong.
However, if we apply the obtained results to famous and useful implication func-
tions, we obtain Table 17.3. The implication functions can be found in [9, 10,
13]. In Table 17.3, column “reduc.” shows the reduced constraints. “Linear” stands
for linear inequalities, while “Relx.” stands for relaxation procedure with a bisec-
tion method. As shown in Table 17.3, constraint N;_Tx(B,') > Kl with respect to

many of famous implication functions /! except Reichenbach implication func-
tion is reduced to two linear inequality conditions. When necessity measure N is
defined by Reichenbach implication function, if other necessity fractile constraints
are reduced to linear inequalities or treated by the relaxation procedure with a
bisection method, Problem (17.10) can be solved by the relaxation procedure with
a bisection method described in previous sections.

Therefore, for many famous implication functions, necessity measures can be
treated without great loss of linearity when fuzzy numbers C;, A;; and fuzzy con-
straints B; have linear membership functions.

Table 17.2 Implication functions and the conditions for reducing N 2 T, (B;) > h!

Implication function I Linear inequalities RPBP_applicable
General 1 6(-, h') is convex. 0(-, h') is concave.
By ¢" and oM g’;[(~, hi,) i.s convex and g';l(v, h‘:) i.s concave and
g™ (-, h") is concave. g™ (-, h*) is convex.
R-implication / Rir] t(-, h') is convex. t(-, h') is concave.
Reciprocal R-implication t(-, h') is convex —_—
IRt n) andn(h) =1 — h.
S-Tmplication I3, n] t is quasi-convex and n is convex. —
S-Implication / S[t,n] with  f is concave and n is convex. f is convex and n is concave.

t(a,b) = f*(f(a) + f(b))
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17.7 Concluding Remarks

We have investigated in the necessity fractile optimization models of possibilistic
linear programming problems with trapezoidal fuzzy numbers. We consider the
models with general necessity measures defined by various implication functions.
In general, the model is reduced to a semi-infinite linear programming problem
that can be solved approximately by a linear programming technique with selecting
many constraints from the semi-infinite constraints.

We showed that the model can be reduced to a usual linear programming prob-
lem or solved by a relaxation procedure with a bisection method when functions
related to the implication function have convexity and/or concavity. Utilizing the
obtained results, we demonstrated that the model can be reduced to a usual lin-
ear programming problem when many famous implication functions are used for
defining necessity measures. To see the significance of the selection of implication
function, differences of the equivalent conditions to the necessity fractile constraints
by the implication functions are observed.

The studies on necessity measure optimization models would be one of the future
topics derived from the results of this chapter. Moreover, the study on the specifica-
tion of necessity measures suitable for decision-maker’s requirements would be one
of the important topics.
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