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Abstract

Fuzzy regression models are widely used to investigate the relationship between
explanatory and response variables for many decision-making applications in fuzzy
environments. To include more fuzzy information in observations, this study uses intu-
itionistic fuzzy numbers (IFNs) to characterize the explanatory and response variables
in formulating intuitionistic fuzzy regression (IFR) models. Different from traditional
solution methods, such as the least-squares method, in this study, mathematical pro-
gramming problems are built up based on the criterion of least absolute deviations to
establish IFR models with intuitionistic fuzzy parameters. The proposed approach has
the advantages that the model formulation is not limited to the use of symmetric trian-
gular IFNs and the signs of the parameters are determined simultaneously in the model
formulation process. The prediction performance of the obtained models is evaluated
in terms of similarity and distance measures. Comparison results of the performance
measures indicate that the proposed models outperform an existing approach.

Keywords Fuzzy regression model - Intuitionistic fuzzy number - Mathematical
programming - Distance criterion

1 Introduction

Regression analysis is a widely used approach for characterizing the relationship
between response and explanatory variables. Due to the characteristics of practi-
cal observations, shortage of information, or decision-makers’ subjective judgment,
observations are usually expressed as linguistic terms characterized by member-
ship functions based on fuzzy sets (Zadeh 1965). For fuzzy observations, Tanaka
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et al. (1982) proposed mathematical programming for formulating a fuzzy regression
model using numerical explanatory variables and fuzzy responses. A number of fuzzy
approaches have been proposed to establish fuzzy regression models with crisp/fuzzy
parameters using various types of explanatory and response variables (Celmins 1987;
Chang and Lee 1994; D’Urso and Santoro 2006; Chen and Hsueh 2009; Kelkinnama
and Taheri 2012; Chen et al. 2017).

Based on the concept of fuzzy sets, Atanassov (1986) proposed intuitionistic fuzzy
sets (IFSs), which include both a membership degree and a non-membership degree
to express positive and negative information, respectively. IFSs, which contain more
information than do fuzzy sets, have been widely studied and applied in various fields
(Atannasov 1999). For solving time series problems, IFSs have been applied to neuron
network techniques, such as support vector regression (Lin et al. 2016; Hung and Lin
2013), intuitionistic fuzzy inference (Eyoh et al. 2018; Héjek and Olej 2012), and
semi-parametric partially logistic regression (Hesamian and Akbari 2017); however,
overfitting may occur and the influence power of explanatory variables cannot be
known. A few studies have proposed approaches for formulating intuitionistic fuzzy
regression (IFR) models (Parvathi et al. 2013; Arefi and Taheri 2015). Parvathi et al.
(2013) applied a linear programming problem to determine the symmetric triangular
intuitionistic fuzzy number (TIFN) coefficients of an IFR model. In their study, a key
task was to determine the upper and lower bounds of observed crisp data using an IFR
model in which the intuitionistic fuzziness is minimized by minimizing the support of
the determined coefficients. Based on the concept proposed by Tanaka et al. (1982),
the approach presented by Parvathi et al. (2013) produces the crisp parameters of
explanatory variables for an objective function of the linear programming problem.
Arefi and Taheri (2015) proposed an IFR model based on the least-squares method in
which the response and explanatory variables are symmetric TIFNSs. In their approach,
to simplify computation, a multiplication operation of two symmetric TIFNs is used to
approximately produce a symmetric TIFN. This operation is used to obtain a general
solution formulation to determine symmetric TIFN parameters. In addition, the formu-
lation was derived based on the premise that explanatory variables and the parameters
to be determined are all positive; however, a negative parameter was produced in their
example.

The present study proposes an approach for formulating IFR models. Acknowledg-
ing the developments of fuzzy regression models, some of their advantages are adopted
in this study, since IFSs are the extended version of fuzzy sets. For example, as verified
in many studies (Kelkinnama and Taheri 2012) fuzzy regression approaches that adopt
the least absolute deviation of the distance between the observed and predicted datasets
can produce a more robust estimator than that of those based on least-squares devia-
tion (Stahel and Weisberg 2012). In addition, the signs of the determined parameters
can greatly affect the performance of the established fuzzy models based on the fuzzy
arithmetic operations. However, some approaches presume that all parameters in the
model are positive, although negative parameters can be produced (Chen and Hsueh
2009; Arefi and Taheri 2015), which may affect the interpretation of the explana-
tory variables and result in poor model performance. Particularly, when least-squares
approaches are used for fuzzy regression in the formulation process, the signs of the
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parameters should be predetermined for deriving the solution equations; however, this
is impractical for fuzzy regression analyses with multiple explanatory variables.

With the above considerations, the present study proposes an approach for formu-
lating IFR models. Mathematical programming problems with an objective function
for minimizing the absolute deviation of distance are built up based on the definitions
of intuitionistic fuzzy numbers (IFNs). The signs of the parameters in the IFR model
can be determined for the proposed mathematical programming problem to reflect
the corresponding IFN operations. In the following section, some basic definitions of
IFSs/IFNs and their properties, such as arithmetic operations and a distance measure,
are described. In Sect. 3, a general IFR model is formulated, with the signs of the
parameters determined in the formulation process. An example is used to demon-
strate the proposed approach and for comparison with an existing approach in Sect. 4.
Finally, the conclusions are provided in Sect. 5.

2 Background

This section introduces the basic definitions and properties of IFSs (Atanassov 1986),
which are a generalization of those for fuzzy sets. IFSs include membership and non-
membership degrees.

Deﬁnjtion 1 (Guha and Chakraborty 2010) Let X denote a universe of discourse. An
IFS A in X is given by:

A = {(x, pa(x), va(x))|x € R} (1)

where (4 (x), va(x) : X — [0, 1] are functions that satisfy 0 < pa(x)+va(x) < 1for
all x € X. As shown in Fig. 1, the values of £ 4(x) and v4(x) represent membership
and non-membership degrees, respectively; then, the hesitancy degree can be defined
aswa(x) = 1 — pa(x) —valx).

Definition 2 (Guha and Chakraborty 2010) An IFN is an IFS characterized by:

(1) An IFN is an intuitionistic fuzzy subset defined on the real line.

(2) A unique value m € X exists, and 4 (m) = 1 and v4(m) = 0 are met where m
is called the mean value of A.

Fig. 1 Intuitionistic fuzzy set A
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Fig. 2 Triangular intuitionistic
fuzzy set

(3) The convexity of the membership function w4 (x) is defined as:

ma(xy + (1 = A)xz) > min(a(x1), pa(x2)), where x1,x2 € Rand A € [0, 1]
2

(4) The concavity of the non-membership function v4(x) is defined as:

va(Axy + (1 — Axp)) < max(va(xy), va(xp)), where xj,x; € Rand A € [0, 1]

3

Definition 3 (Mahapatra and Roy 2009) A TIEN A = (a"L, aML, a€, aMV aVV)is
an IFS in R with the following membership function, w4 (x), and non-membership
function, v4(x), respectively:

ML VL

aXC__agML ’ aML =x= aC - axC_—aaVL ’ aVL =x= ac
(x) = aMl_x C <y < 4MU gnd o (x) = 1 — a¥V—x C 4y <« ,4VU
HA MU _,c, @ =X =a A T_,c 4 =X =a
0, otherwise 1, otherwise

“

For the TIFN shown in Fig. 2, a€ is called the central value; a™L and aMU are the
lower and upper bounds of membership, respectively; "% and ¢V are the lower and
upper bounds of non-membership, respectively.

Definition 4 (Chakraborty etal.2014) A TIFN A = (a"%,aML a€ oMY a"V) is
called positive, i.e., A > 0, ifaVL > 0;itis called negative, i.e., A < 0, ifa"V <.

In addition, A > 0 implies a’l > 0.

Definition 5 (Guha and Chakraborty 2010) The «-cuts of an IEN A are defined as:
A = {{x, 1(x), v(x))|u(x) = a and v(x) < 1 — o, @ € [0, 1]} )

The inequality va(x) < 1 — « is ~equivalent tol —valx) > « a~nd thus Aa
can be expressed as the crisp sets A,(a) = {x:pua(x) >a} and Aj_y(a) =
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Fig. 3 a-cuts of a TIFN

|E[A',‘(O!),A'f(vt)]5 |
H H

{x : 1 —va(x) > a}. Alternatively, Aa can be represented by the following pair of
intervals:

Ao = {12k, AR @), 1AL @, K (@] ©)

Figure 3 shows that the two crisp sets {x : va(x) < 1—«} and Al_y(a) =
{x : 1 —wva(x) = &} have the same intervals. For simplicity and compatibility with
aprevious study (Arefi and Taheri 2015), the notation of A|_,(«) is adopted hereafter.

Based on this definition, the a-cuts of a TIFN A can be formulated in the following
general form:

A~a = {[aML +a(ac —aML), aMlv —a(aMU —ac)],

[aVL +a@C —a"t), a"V — a@"V _ac)“ )

The two extreme cases are Aa:o = {[aML,aMU], [aVL,aVU]} and Aazl =

{[a€1, [a€1}.

Definition 6 (Mahapatra and Roy 2009) Let A = @@L, aML o€ aMU qVU) and
B = (bVL,bML,bC,bMU,bVU) be two TIFNs. Based on the extension principle, the
sum of two TIFNs can be formulated as:

A®B=@""+b"" aMt + M aC +bC oMY MY GV +bVY)  (8)
The multiplication of a TIFN and a constant k£ can be expressed as:

kA = (ka"'*, kaMl | ka®, ka"V ka"Y), ifk >0 9)

kA = (ka'V, ka"V, ka®, ka™®L, ka""t), ifk <0 (10)
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The multiplication of two TIFNs can be approximately determined using the fol-
lowing equations based on the signs of two TIFNs:

A® B =@ EpVL, aMEpML qCpC qMUpMU VURVUY  if A >0 and B > 0
(1D
A® B =@ UpVL, aMUpML 4CpC GMLRMU (VLRVUY  if A> 0O and B <0
12)

AQB=(@"UpVV, gMUPMU CpC GMLpML (VLRVLY it A <Oand B <0
(13)

Property 1 Define a zero TIFN as 0= (0, 0,0, 0, 0). Based on the definition of the
arithmetic operators of TIFNs, the multiplication of any two TIFNs with different
signs, i.e., A> 0 and B< 0, will result in zero if and only if A or B is zero.

Proof The case of and B indicates that 0 < a"l < 4€ <agMU <4VVU and bVL<
ML <pC <pMU <pVU < () based on the above definition. In addition, the multi-
plication of A ® B = (aVUbVL,aMUpML 4CpC oMLRMU (VLEVU)— (0} implies
that aVUbVE =agMUpML—qCpC =gMLpMU —qVLpVU — (. Based on the defini-
tion of TIFNs, the inequalities a"VUbVE <aMUpML <qCpC <gMLpMU <4VIpVU
hold. A~7é {0}, i.e., a€ > 0, implies that p¢ = 0. In addition, the constraint of
0 <a€ <aMV <a"V makes bYL= bML — ( and then a"YbVL =gMUpML_ () is
satisfied. The constraint of 5¢ <bMV <pVU < 0 implies that bMY =p"V = 0 since
b€ = 0. Therefore, the TIFN B is a zero TIFN.

Definition 7 (Grzegorzewski 2003) The distance between two IFNs, A and é, can be
measured by calculating the integral of the average absolute difference of all «-cuts
with a parameter p, where 1 < p < oo. The distance measure, Dp(A~, E’), can be
denoted as:

S 1YL, N 1Y L
D,(A, B) = Z/o ‘Au(a)—BM(a)‘ doz+1/(; ‘Aﬂ(a)—BM(a)‘ da

1l - I RN N . Ip
+Z/0 ‘A{;U(a)—BlLf,}(a)’ da+1/0 ’A{iv(a)—Bfiv(a)‘ da )

(14)

Based on Eq. (14), the distance measure is the average of the absolute distance
difference between the two-side membership (non-membership) functions of the two
IFNs. When the IFNs A and B are triangular, i.e., TIFNs, and p = 1, the integral
of Mﬁ(a) - E’ﬁ(oe)| with 0 < « < 1, i.e., the absolute distance difference between

the left-hand-side membership functions of A and B, will yield either a trap;zoidal
area (Fig. 4a) or two triangular areas (Fig. 4b), where the top-side length is |Aﬁ(1) -

BL(1)], the bottom-side length is |AL(0) — BL(0)], and the height is 1. Based on
basic geometry, if the signs of (Aﬁ(l) — lg’ﬁ(l)) and (A{;(O) — lg’ﬁ (0)) are the same,
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Fig. 4 Integral of the difference of the left spread of membership between two TIFNs

ie., (A~1LL(1) — Eﬁ(l)) X (Aﬁ(O) — Bﬁ(O)) > 0, a trapezoidal area will be produced;
otherwise, two triangular areas are obtained. The area of the former can be expressed
as 3(JAL(1) — BL(1)|+|AL(0) — BL(0)]), and that of the latter is 3 (|AL(1) — BL (D)
+|AL(0) — BL(O)]). Let DML(A, B) denote the integral of |AL(a) — BL(e)| with
0 <a <1, it can be formulated as:

~ 1 ~ ~
DML(A, B):/O ’Aﬁ(a)—B{;(a)‘da

).

if (AL = BED) (AL - BE®) 2 0

)
if (AL = BED) (45O - BE@) <0

%(‘ac_bc‘+‘aML_bML

i(‘ac _bc‘ + ‘aML _pML

%(‘Aﬁ(l) — BL)| +|AL©O) - BL©O)

(-0 -3

), if (€ — bC) (@M — pMLy > 0

), if (@€ — b)Y aML — pMLy < 0
(15)

Similarly, the other three components of the distance measure can be determined
as:

()ac_bC)+‘aVL _pVL

(‘aC_bC‘+‘aVL_bVL

o ) if @€ — ) (a"L ="y > 0
DVL(A, B) =

Bl =

), if (@€ —bC)a"t ="ty <0
(16)
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1
v E(aC_bC‘_'_‘aMU_bMUD’ if (€ — by (@MU — pMUy >
D A, B)=
“5 Lo e el | Mu _ ymUl\ ¢ C _ pCy MU _ g MU
Z(a —b ‘+’a —b D if (a~ —b™)(a —-b"") <0
a7
1
o 5(ac_bc‘jL‘avU_bvu ) if (@€ — b)Y a@"V —bVV) >0
prAB=1 C _)C VU _ VU e C_pCy VU _ VU
Z(Ja€=p€|+]a"" =6"V]). i@ = pNa" =5y <0

(18)

Therefore, the distance measure of two TIFNs can be reformulated as the average
of the above four kinds of distance measure as follows:

Drirn(A, B) = %(DVL(A, B)y+ DML(A, By+ DMY(A, B)y+ D"V(A, E)) (19)

The above formulation can be considered as a general distance measure for mea-
suring the distance between two TIFNs.

Definition 8 (Arefi and Taheri 2015) A similarity measure of two TIFNs A and B is
defined as:

S(A,B)=1-—

2| [2 natodx + [ up(x)dx
J%00 va(x) — vp(x)ldx
+ o0 o0
[P —vax)dx + (22 (1 —vp(x))dx

1 [ [Zo lmax) — up(x)ldx

(20)

with the value of 0 < § (A~, B ) < 1. This index is measured in terms of the area of the
average difference between the membership and non-membership functions of two
IFNs. However, the degree of difference cannot be determined if the two IFNs have
no interactions.

Definition 9 The general formula of a different distance measure based on squared
errors between two TIFNs, proposed by Arefi and Taheri (2015), is:

-~ o~ 2 1 2 2 2
A By = (a€ —b€) ﬁ[(sgu — L) (sl - R) s (s — s

+(SXR - SXR>2} + é(mA —mB)[(SBML —sﬁ“) - (sBMR —sﬁ{”)

+<sgL — sXL> — (ng — SXR>] 21

where S%L =a® — aMl and sﬁ’m = aMV — 4 are called the left and right spreads
of the membership function, respectively; similarly, s} = a© — a"L and s} R =
aVV — aC are the left and right spreads of the non-membership function, respectively.
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Useful measures are critical for evaluating IFR model performance. Arefi and Taheri
(2015) adopted the similarity measure S(A, B) and squared error distance d 2(A, B)to
evaluate the performance of their proposed IFR approach with TIFN explanatory and
response datasets. Besides these two measures, the distance measure D7 N(A, é) in
terms of the average absolute difference of two TIFNs is used in this study to compare
the performance of the proposed approach with that proposed by Arefi and Taheri
(2015).

3 Formulations

This study builds up an IFR model based on the criterion of the least absolute difference
of distance. With the least absolute deviations criterion, mathematical programming
problems are formulated to determine the optimal parameters of TIFNs to minimize the
total distance between the observation and prediction variables. To achieve this end, the
general distance measure, D7 f N(A, E’), expressed in Eq. (19), is used as the objective
function in the mathematical programming problems. In addition, for comparison with
an existing approach (Arefi and Taheri 2015), the observed, predicted, and explanatory
variables and parameters are expressed as TIFNs in Definition 3.

Consider the intuitionistic fuzzy observation set (171-, 5(11-, 5(21', e, in, e, )?pi),
where f’i = (y.V LM s, ylc, ylM U, VU) is the response variable and
X i —(xVL xﬁ” L xC xM v jVU) represents the jth explanatory variable in the
form of TIFNs. The general IFR model can be expressed as:

P
Yi=Bo®Bi®X1,©B,0 X0 @ E 5( Z (22)

where B = (bj‘./L, b?” L bJC;b?” U, bVU) is the corresponding intuitionistic fuzzy
parameters, and Xo; = (1, 1, 1, 1, 1) is specified. Let the predicted fuzzy response
VL ML $C 5MU VU, :
variable be denoted as Y = (y 5 AR i $;”7); then, the predicted IFR model
can be formulated as:
Z Z Z ~ Z ~ z ~ P Z ~
Yi=B@B1 X)) Bor®@X2)D--- D (B, ® Xpi) = ZB,' ® X (23)
=0
where Bj = (5VL , pML , 5C;5M v, 5VU) is the jth estimated intuitionistic fuzzy
parameter of the TIFNs. Consider a model with one explanatory variable, i.e.,
17,- = Bo ® (El ® f(i). Suppose that the TIFN parameter Bl is negative, i.e., El <0;
then, based on the arithmetic operator in Definition 6, the predicted response TIEN ¥;
is determined as:

@ Springer



200 L.-H. Chen, S.-H. Nien

}'\)IVL l;(\)/L +5}/inVU
)")ZML BS/IL +I;{Win1MU
€ = bS +bCxC (24)
}AleU _ l;(/)VIU +l§{”le.ML
YU = BYU 4 HYUxVL

Alternatively, suppose that this TIFN parameter is positive and denoted as Bs, i.e.,
32 > (; then, the TIFN 17,- can be expressed as:

)’}lVL _ l;VL l;VL VL

-)A)zA/IL bML +bML ML

yi = bg +b2CxiC (25)
)’\)ZA/IU B(I)WU+£§VIUXZ-A/IU

)’;lVU _ é(\)/U +3§/UxiVU

The signs of the explanatory TIFN parameters are unknown, which influences the
IFR model performance. To overcome thls problem, this study sets two dummy TIFNs

with different signs, i. -e., B 1< 0 and 32 > 0. Based on Property 1, if an IFR model

has the formulation Y, = Bo ® ((31 @ Bz) & X,) subject to B1 ® Bz = 0, then
one dummy TIFN parameter will be determined as the optimal parameter for the
explanatory variable and the other one will be zero. Therefore, the predicted TIFN
response will have two dummy TIFN parameters for each explanatory TIFN variable
in the mathematical programming problems, in which the constraint of their product
being zero is added. For the predicted TIFN response with one explanatory variable,
the formulations in the mathematical programming problems are:

SVL _ b(‘)/L +bYinVU +bngiVL

Yi
SML = GUL 4 L MU | ML ML
_iC nC.C nC.C
yl- = b0 + bj X+ b3 X; (26)
SMU — MU 4 GMU ML | pMU by
j}lVU _ b(\)/U +bYUxiVL + bgUxiVU

With multiple TIFN explanatory variables, the mathematical programming prob-
lems are formulated as Eq. (27), in which the objective function Dr;F ~N(A, B) in
Eq. (19) is adopted to determine the optimal parameters in order to minimize the
distance between observed and predicted TIFN responses.

& ~ 2 1< . 2 ~ 2 ~ 2 ~ 2
mln; Drirpn(Y;, Yi) = 1 ; (DVL(Yi, Yo+ DMLY, ¥y + DMV (Y, ¥y + DVU(Y;, Yi))
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'\VL rVL VL VU VL VL
.. - +Z[bjlx y ﬂ]

ML MU ML ML
[b/1 MU 4 LM ]

=
<
~
Il
S
<
t-
1M~=

P
“MU _ 7MU MU ML , 1MU MU
i 7 =by +Z:[b/1 X5 +b/2 X5 ]

=
p

AVU _ AVU vU VL VU VU

Yio =bo Z[bﬂ Xji by x]’]

FVLLVU AMLIMU iC inC AMU LML FVULVL
bYEDYY = BBV = 55,55, = bUVHME = bYVbY =0

i=1,n j=1,....p k=12 27)

The last three constraints in the above model restrict the two dummy parameters,
B j 1s and B 2, for each explanatory variable with different signs. The zero restriction,

]1 ® B 2 = 0, holds for all dummy parameters. The resulting parameters should
follow the definition of a TIFN. R
In addition, the objective function in Eq. (27) is the average of DVL(Y:, Yy,
DML(Yi, 17,-), DMU(?,-, l?i), and DVU(l?i, )7,-), in which correct formulations should
be decided for each measure in the resolution process based on Egs. (15)-(18). To
deal with this problem, a pair of dummy binary variables, d KL and dz‘;L, is added in

DVL(Y;, Y;); they can be reformulated as:

~ 2 1 R R R R
DYE(Y;, ¥y = dlv,L2< yE =3+ ‘y” y,VLD +d2V,L4 ‘y, —9E [+ |y - y,”D
1 1 X X
= <5d1‘fL + Zd%?)( in — yic + ‘y,-VL ylVLD (28)

Additional constraints of Eq. (29) are also added in the mathematical programming
problems.

@it — ol =390 -3 =0
dit+dyt = 1,40k, dF € (0,1} (29)

The constraints guarantee that when (yl. -9 )(y AVL) > O then d; VL —
and d);* = 0; otherwise, dVL = 0 and dVL 1, and DVL(Y,, Y) in Eq. (28) is

obtained. Similarly, DML (Y;, Y ), DMU(Y;, Y ), and DYV (Y;, Y ) can be determined.
Therefore, Eq. (27) becomes:
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0 a1 [favt gvL

miHX;DTIFN(Yi,E):ZX;{<1Tl+3Tl>(‘yic_§’ic A
() o s =)
() =t -5
(i)

AVL _ VL VL VU | AVL_ VL
' " =b +Z[bj1 Xji +bj2 xji]

p
ML _ ML TML MU ITML ML
yi " = by +2:|:bj1 Xji +bj2 X5 ]

P
~MU _ MU rMU ML , $MU MU
;' = by +Z[bj1 Xji +bj2 Xji ]

j:

p
AVU _ VU VU VL | AVU . VU
¥'7 =by +Z[bj1 Xji +bj2 Xji ]

@it — ) Hof =390 -3/ =0
@Mt — " HE - 3H0ME - My >0
@’ — a3t Hof —3H0MY - MY =0

@il -yt =390/ -3Y9 =0

VL VL _ ML ML _ MU MU _ VU VU _
di;"+dy" =1,di;" +dy; " =1,d};” +dy;, 7 =1,d;” +dy;” =1

diE ayt, altt att altv v avl, dyl e (o, 1)

b5 <0: 65,20

bt = bjit = b < by < by

BYEDYY = BMEbMY = b5,55, = BNV = bYUbY =0

i=1,....,n,j=1,...,p, k=1,2

)

(30)

Furthermore, considering that the objective function in Eq. (30) is expressed as the
sum of the absolute difference between observed and predicted TIFN responses, this
will increase computational efforts. To deal with this problem, an efficient approach
can be applied to enhance the computational efficiency. For example, let Ml.l denote
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max{y" — $C, 0} and M? be max{$

equivalent to |yl. — yl | and that M, !
can be reformulated as:

n . 1 dVL VL
minZDTIFN(Yi»Y‘):4Z{( 12' +%T’

i=1

(e
e

dMU dMU
+
dVU
+
s.t. M,-1 - Ml»2 = yi - )AJIC
1 2 AVL
VL =VL; = — Vi
1 2 ML
ML; —ML; :yi —yi
MU —MU? = y,.M — My
vul —vu? = —3/v
p
SVL _ pVL
Vi _bO Z Jjl sz

j=1

S|

— yic, 0}. It is easy to show that Ml.1 + Mi2 is
Mi2 is equivalent to yl.C — )A/l.c. Thus, the model

> (Mil + M2+ VL + VL?)

M+ M2+ ML+ ML )
L+ M2+ MU + MU})

Mi' + M2+ VU] + VUI?)}

|:bVL VU | (VL VL]

j2 Xji

2 Xji

sML AML ML MU , fML ML
st =byt Y [bfl Xjio +b ]
j=1

14
~C e N N C
3 =65+ [bjl +bj2]le
=

MU ML  jMU MU
[bjl Xj b Xy ]

SMU _ pMU
yi' o =by

Mm

—_

Mv T

VU '\VU
¥; by

f =

VU _VL
[b]l Xj;

j=1
@t — ajtym;}

LVU VU
+bjy xj; ]

—MHVL —vLH >0

@t —atym} — MHML! — ML} >0

@y — a3l m! — MHMU! — MU?) = 0

@V —avyml — MHvul —vu2) =0

diF+ )yt =1,aME + 1 = 1,aMY + 31V = 1,4V + )V =
ait, ayt, altt, adtt atv v o avl, ayl e 0,1}

b§, < 0; 65, >0

byl < bt < b5 <Y < byl

bYEDYY = BINEBNY = b5,65, = BIMUBNE = bYVBY) =

M} M} VL} . VL} ML}, ML,?, MU}, MU}, VU, VU} =0
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i=1,....on, j=1,....p k=12 (31)

In addition, sometimes an observation dataset contains two types of explana-
tory variable, i.e., crisp and TIFN explanatory variables. For example, suppose
that p explanatory variables are adopted to build up an IFR model, among which
X1, X2, .. Xk are TIFNs and Xg+1, Xk42, ..., X, are crisp numbers, i.e., X]VlL,
X;V.[L, XMU, and X‘(iU are equal to XCl. fOI'] = k+1 to p. The formulations of the
predicted TIFN responses in Eq. (30) become:

k p
~VL _ VL VL VU VL _ VL VL VL C
i " =bg +Z[b/1 Xjio +bjxji ]* > [bjl +bj ]xn
e

Jj=k+1
k P
SML _ pML ML _MU , {ML ML ML, ML C
Vi _bO [bjl le ij ‘x]l ]+ Z [bjl +bj2 ]le
j=1 j=k+1
k
SC _pC . c
yi =by + Z[ ]
k P
MU _ M pMU ML MU MU MU, tMUTC
MU = by [BMUME L UM+ 3 [6UV 4 5 €
j=1 Jj=k+1
k P
VU _ 7VU BYU VL 4 YU VU VU L fvu]Lc
5YU = b Z[ VUYL 4 5V ]+ 3 [bjl + bV ]xﬁ (32)
j=1 Jj=k+1

If all explanatory variables are crisp numbers, the above formulations become:
P
sVL _ pVL VL pVL],.C
YL =Byt (BN By ]S
j=1
ML c
3t =By Z [b ] Xji

]:
A~ p A~ ~
SYU =BV 30 [BIY 4 S (33)

Based on the above formulations, the proposed approach can deal with explanatory
variables of various types, increasing flexibility. The signs of the TIFN parameters
are determined in the solution process of a mathematical programming problem based
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on the criterion of the minimum distance between the observed and predicted TIFN
responses. In addition, the mathematical programming model can be easily solved
using commercial software, such as LINGO (Anderson et al. 2017).

4 Example and comparison

This study builds up a linear IFR model from mathematical programming problems
with the criterion of least absolute deviation between the observed and predicted
TIFN responses. Studies on IFR models are very limited. The approach proposed by
Parvathi et al. (2013) uses crisp observation and explanatory variables and attempts
to determine the IFR model with the least intuitionistic fuzziness, where all the given
data can be included. As such, their approach cannot be compared with the approach
proposed here. In this section, to demonstrate the proposed approach, the dataset from
Arefi and Taheri (2015) is used to formulate an IFR model, and the performance of
the model is compared to that of Arefi and Taheri (2015). The performance criteria
include the similarity measure and distance measure proposed by Arefi and Taheri
(2015). In addition, the distance measure proposed in this study is adopted.

Arefi and Taheri (2015) demonstrated their model using the TIFN dataset (see
Table 1) given by Mohammadi and Taheri (2004). They fitted the least-squares regres-

sion model Y7 as:

Yar = (19.9929, 21.0878, 21.9811, 22.8744, 23.9693)

@ (—0.2339, —0.2338, —0.2221, —0.2104, —0.2103) ® X; ® (2.4701) ® X»
(34)

Using the approach proposed here, the TIFN parameters can be solved from the

model, as shown in Table 2. The IFR model fc N is expressed as:

Yen = (20.7126,21.0663, 21.0663, 21.1706, 21.7505) & (~0.1969) ® X; @ (2.6922) ® X
(35)

As shown in Table 2, only one dummy TIFN variable was obtained with the cor-
responding sign. In addition, the parameters of explanatory variables are crisp values
to produce the smallest absolute deviation.

Examining the two models, namely Egs. (34) and (35), the signs of the determined
parameters from Arefi and Taheri (2015) and the proposed approach are the same.
If traditional regression analysis is applied to build up a regression model using the
central value of the TIFN data in the example, the regression estimators of the explana-
tory will be by = 21.9767, by = —0.2221, and b, = 2.4727, indicating that the two
approaches can produce the same signs of parameters and approximately equivalent
values compared to those obtained using traditional regression analysis. However, the
outcomes from Arefi and Taheri’s approach (Arefi and Taheri 2015) are questionable
since the model formulation is based on least-squares regression analysis under the
assumption that the parameters and TIFN explanatory variables are positive. In con-
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Table 3 Results of performance comparison

No. Arefi and Taheri (2015) Approach

SM(Y;,Y)  dX¥,Y)  Dripn®i Y SMYY) 42 Y Dripn(i T

1 0.5608 0.6140 0.7559 0.9212 0.0119 0.1028
2 0.2900 4.7794 1.9495 0.1748 3.5224 1.7459
3 0.6541 0.3787 0.5891 0.9690 0.0132 0.0391
4 0.6336 0.5027 0.6938 0.7283 0.0964 0.4227
5 0.4487 2.2008 1.3543 0.4253 1.1581 0.9396
6 0.2275 5.9011 2.3396 0.1208 5.0699 2.1275
7 0.6333 0.4485 0.6057 0.8697 0.0064 0.1843
8 0.6780 0.5456 0.6610 0.5028 0.7865 0.7543
9 0.3912 2.9830 1.5941 0.1259 3.2841 1.9229
10 0.2066 6.3307 2.4026 0.0463 6.5403 2.6741
11 0.6819 0.5197 0.6589 0.6612 0.1892 0.4655
12 0.6881 0.5945 0.7183 0.6662 0.4474 0.5443
13 0.6193 1.0048 1.0254 0.8918 0.0313 0.2016
14 0.5654 1.4272 1.1305 0.6946 0.4343 0.5301
15 0.4448 2.0048 1.3707 0.2642 2.4260 1.4338
16 0.5656 0.8963 0.8465 0.5286 0.3241 0.6243
17 0.1034 7.5727 2.7066 0.0168 5.8791 2.5328
18 0.5544 1.0316 0.9757 0.4173 0.5482 0.8588
19 0.6550 0.4914 0.7200 0.7947 0.1653 0.2846
20 0.5831 0.9669 0.9890 0.7854 0.2110 0.3276
21 0.7904 0.1894 0.3918 0.7281 0.0942 0.3570
22 0.0848 12.6771 3.4838 0.0201 11.2529 3.2242
23 0.1657 8.5320 2.6535 0.0035 10.3513 3.3259
24 0.1664 7.4196 2.4534 0.0073 7.9225 2.9318
Sum  11.3919 70.0124 33.0698 11.3640 60.7661 28.5555

The bold numbers denote the better performance under the corresponding measure in comparing the two
approaches

trast, in the proposed approach, the signs of parameters are determined in the model
formulation process.

Furthermore, Arefi and Taheri’s approach (2015) was developed based on sym-
metric TIFNs, and thus the estimated parameters and predicted response are also
symmetric TIFNs. However, based on the definitions of the product operator for TIFNs
givenin Eqs. (11)—(13), the product of two TIFNs does not produce a symmetric TIFN,
even if they are symmetric. The proposed predicted TIFN responses are not symmetric,
which is more reasonable in theory.

Performance comparisons between Arefi and Taheri’s approach (2015) and the

proposed approach based on the similarity measure SM (17,-, 171-) [Eqg. (20)], the dis-

tance measure dz(ﬁ , 171') [Eq. (21)], and the absolute distance measure D7 F N(?,- , )?i)
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[Eq. (19)] were conducted item by item. The results are listed in Table 3. Although the

similarity measure SM (171-, f’i) of the proposed model is 0.2% lower than that of the
model obtained using Arefi and Taheri’s approach (2015), the proposed approach out-

performs Arefi and Taheri’s approach (2015) in terms of distance measures d*(Y;, Y;)

and Dr1pn(Yi, ;) by 13.2% and 13.7%, respectively.

These results show the feasibility and applicability of the proposed approach. The
proposed approach can deal with different TIFN types in a dataset whether they are
symmetric or asymmetric. The signs of TIFN parameters are known prior to formu-
lating the model in the proposed approach. In addition, the linear formulation of the
proposed mathematical programming problems increases computational performance.
In general, the proposed approach is more generalized than existing ones.

5 Conclusion

This study used mathematical programming problems to build up IFR models. The
least absolutely deviations between the predicted and observed TIFN responses are
considered as the objective function, making the models more robust. The linear formu-
lation of the proposed mathematical programming problems increases computational
performance. The formulation of IFR models is derived based on the main components
of an IFR model, i.e., the central value and lower and upper bounds of membership and
non-membership functions. Unlike existing methods, the proposed approach does not
limit observations to be symmetrical TIFNs. More importantly, the signs of param-
eters can be determined in the resolution process of finding the optimal parameters
simultaneously. The proposed approach is general and can be used with TIFNs or
crisp numbers. A performance comparison showed that the present IFR model outper-
forms an existing one in terms of distance measures. In future research, a more robust
approach will be developed, and more applications will be used to demonstrate the
applicability of the IFR model.
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