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Abstract. Switched linear systems are noted as a major category of control systems.
Fault detection of these systems is affected by switching phenomena and therefore
their integrated fault detection and robust control (IFDRC) are the central issues
of recent studies. Existing studies on IFDRC do not consider the effects of all of the
parameter uncertainties, input disturbance, and mode-dependent time-varying state
delay in the presence of mode-dependent average dwell time (MDADT) switching
together in these systems. To address the issue based on output feedback, in this
paper, the IFDRC design problem is formulated as a multi-objective or mixed
H./H_ optimization problem. H,, performance indicator guarantees the robustness
of residual to disturbance, and H_ performance represents the sensitivity index
of residual to the fault. A piecewise Lyapunov-Krasovskii function is employed
together with the MDADT scheme and therefore, sufficient conditions are derived
in terms of linear matrix inequalities (LMIs) to deal with the problem. Then to
clarify the design procedure, we also present an algorithm in light of the proposed
approach. Eventually, to illustrate the efficiency of the suggested approach, the de-

signed IFDRC framework is simulated for a case study of an Electrical Circuit system.

Keywords. Integrated fault detection and control, Switched systems, Uncertainty,

Variable state delay.

MSC. 34H05; 94C12; 94C10; 62F35.

* Corresponding author
ejtahed@stu.um.ac.ir, n-parizQum.ac.ir, karimpor@um.ac.ir

http://mathco.journals.pnu.ac.ir


https://mathco.journals.pnu.ac.ir/article_8951.html
https://orcid.org/0000-0001-7690-9868

2 Integrated Fault Detection and Robust Control .../ COAM, 7 (2), Summer-Autumn 2022

1 Introduction

As an important class of hybrid systems, switched systems are a combination of multiple
subsystems and a switching law. The switching law determines an active subsystem
at the particular switching time instant. Many practical applications are modeled as
switched systems, such as power electronics [36], Buck-Boost converter [10], Ball-and-

Beam systems [12], flight control systems, etc. [28].

For real-world processes, fault detection (FD) has become more significant due to
the increasing demand for the efficiency of supervision, safety, and reliability. Model-
based FD methods have been widely used and developed over the past decades. This
technique is to construct residuals based on some measured output signals of the system.
The occurrence of faults is determined by comparing residuals in fault-free and faulty
situations [39]. Many results have emerged from this topic for switched systems [23,
29, 37]. On the other hand, it is possible, and more importantly, desirable to consider a
framework for integrating the design of fault diagnosis filters and feedback controllers.
This simultaneous design unifies both control and diagnosis modules into an integrated
unit. Therefore, it is unavoidable and certain that an integrated fault detection and
control (IFDC) design technique should result in a far less general difficulty as compared
to an approach where the two modules are designed separately [7]. Some techniques
in the IFDC area are as follows: a method subject to a dwell time constraint [38],
an approach based on Dynamic Observer [5], A Linear Matrix Inequality Approach
[2], Average Dwell Time constraint [2, 10], and IFDC schemes under mode-dependent

average dwell time constraint [33].

As a common phenomenon in many dynamic physical processes, the delay and
parameter uncertainties may weaken the fault detection sensitivity and disturbance
attenuation capability. Therefore, it is important to take into consideration the effect
of state delay and parameter uncertainties for designing fault detection and control
units under the presence of unknown inputs. Meanwhile, only a few papers have taken
the state delay into account. Some of them have supposed it constant [27, 35, 39]
and others have assumed it time-varying [19, 24]. Due to the complexity caused by the
presence of parameter uncertainties, a few results on FD of switched delay systems with
parameter uncertainties have been reported [21, 24]. As far as we know, there is a very
limited number of research considering both the variable state delay and parameter

uncertainties [24].
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Innovation and the main contribution

In this paper, we investigate the problems of fault detection and robust control for
switched linear systems in a general framework. Some documents in this field employ
one of the below-mentioned five concepts separately, or at most a combination of two
or three cases of them. To the best of our knowledge, the IFDRC design with a variety
of these five items is not tackled yet for the switched systems. The main contribution
of our work is to propose a general framework for designing IFDRC for the switched

systems considering these concepts:
e MDADT: mode-dependent average dwell time,
e MDTVD: mode-dependent time-varying state delay,
o Parameter Uncertainty,
e Input disturbance,
e Mixed H,/H_.

In this paper, the mode-dependent average dwell time (MDADT), which will re-
lease the restrictions of ADT, is used with mode-dependent time-varying (MDTV) state
delay, and norm-bounded parameter uncertainties, and unknown input disturbances.
Further, in an output feedback framework, sufficient conditions are derived and formu-
lated for weighted H,, performance in terms of a set of linear matrix inequalities with
MDADT switching to attenuate the disturbance of the corresponding switched linear
systems. Sufficient conditions for weighted H_ performance to amplify fault sensitivity
are also derived and developed in terms of a set of matrix inequalities. Based on the
proposed scheme, the IFDRC problem is solved by the convex optimization technique,
and the dynamic controller/detectors associated with the designed switching law are
obtained such that the system with the mentioned constraint satisfies the indices.

The remainder of this paper is organized as follows: Section 2 presents the problem
statement, necessary definitions, and preliminaries. It recalls the corresponding crite-
rion and lemmas for the switched systems’ fault detection and control with MDADT
switching. In Section 3, the main results for mixed weighted H, /H_ integrated fault
detection and robust control unit (IFDRCU) design for linear uncertain continuous-
time switched systems with MDTYV state delay and input disturbance under MDADT
constraint design approaches are illustrated in detail by two theorems. The residual
evaluation function and the threshold are provided. To demonstrate the effectiveness
of the proposed method, an Electrical Circuit system is given as a numerical example

in Section 4, followed by a conclusion in the last section.
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Notations

In this paper, some standard notations are used. For a matrix A,AT denotes its trans-
pose. Here, A > 0(A >=0) and A < 0(A <= 0) mean that the matrix is positive
and negative (semi-)definite, respectively. The symbol * used in a matrix denotes
the terms which are readily inferred from symmetry. The Hermitian part of a square
matrix A is denoted by He(A) := A+ AT. The values A, (A) and Apin(A) are the max-
imum and minimum eigenvalues of A, respectively. R" stands for the n-dimensional

nxm

real vector space; where IR indicates the space of n x m matrices with real en-

tries; ||x||? = xTx = x% +---+x2, where x; is the i-th element of the vector, x € R";
let [ ={1,...,1}, where [ is an arbitrary positive integer; Z* implies the set of positive
integers. I, stands for the 2-norm; 0 and I represent the zero and identity matrices
with appropriate dimensions, respectively. A+ is defined as an orthogonal basis for the

null space of A while satisfying A+A = 0.

2 Problem Statement and Preliminaries

In this section, problem formulation, necessary assumptions, definitions, lemmas, and

IFDRC concepts are presented.

2.1 The main system model

Consider the following switched linear system with mode-dependent time-varying state

delays and parameter uncertainty.

X(t) = Ag(r)(£)X(t) + Ag o (1) (£)X(t = dis1)(£)) + By (1) (t) + Boy o (1) (H)(t) + B o 1) (£) f (£),
Y(t) = Co()(1)x(t) + Dy (1) () (t) + Dy o (1) (£) f (2),
x(0)=¢(0), 0¢€[-d,0].

M)
Here, x(t) € R" is the state vector, u(t) € R™ denotes the control input vector, w(t) € IR”
represents the bounded disturbance input, f(t) € R® is the fault signal, and y(t) € R?
signifies the measured output vector. It is assumed that w(t) and f(t) belong to L, [0, o)
and ||w(t)|l, < 6e » [If (D)l < Of, where 9, , o7 are represented as known constants. ¢(6)
is the continuous vector-valued initial function on [-d,0]. o(f):[0,00) — [ is a right
continuous piecewise constant function that denotes the switching law and [ > 1 is the

number of subsystems. ¢(t) =i means that the i-th subsystem is activated at time ¢. If
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t € [te, tesr), then o(t) = o(t;). The duration time [#, tr,1) is called the dwell time of the
currently enabled subsystem. The value t; represent the switching time instants and
to <ty <---<ty, (k€ Z") represents the switching time sequence of the switching signal.
Ai, Agi» Bi, Byi,Bfi, Ciy Dyi, and Dy; represent known real constant system matrices
with appropriate dimensions. d;(t) stands for the mode-dependent time-varying delay
in state variables, which is a continuous function satisfying 0 < d;(t) < d; < d and

d;(t) < pi, and d;, d, p; are known positive scalars.

Assumption 1. ([25]): For input matrices B; € R™" with (B;) = m, there exist non-

Il. (2)

In general, for a specified B;, the corresponding T; is not unique. One of the matrices
T; is

singular matrices T; such that

(B B;)"'B] 3)
B

Also, the model uncertainties are as in (4) and AA;, AAg;, AB,;, ABy;, AC;, AD,,;,

and ADy; are norm-bounded matrices, and therefore, we obtain

T, =

Agr)(t) = Ag(ry + AAg (1),
Agor)(t) = Agor) + AAgor(t),
Bo(t) = By o),

()(£) = Byo(t) + DBy () (t),
Bfa )(8) = Byt + AByor)(£),
(t)(£) = Co(ty + ACq 1) (1),

()(£) = Doyo (1) + ADy g (1)(t),
Dfo )(£) = Droty + ADf o) (1)

Assumption 2. ([11]): The parameter uncertainties are assumed to satisfy the follow-

ing norm-bounded conditions:

AA;(t) AAgi(t) ABi(t) AByi(t)
AC;i(t) AC4(t) ADi(t) ADp(t)

= [ﬁﬂl [Nll 12 13 14] (5)

where M;;i(j = 1,2) and Nj(k = 1,2,3,4) are known real constant matrices and
Q(t) € R&* is an unknown Lebesque-measurable real time-varying matrix subject to
the following condition.

ol <1, (6)

for each t.
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Remark 1. It is worth to be mentioned that a regulated output can also be considered
for the main system in which both effects of fault and disturbance should be minimized
on it to achieve a robust control objective. But for the sake of simplicity, it is ignored
in this work [33, 40].

2.2 Integrated fault detection and robust control unit

To generate the control and the residual signal simultaneously, the integrated fault
detection and robust control unit (IFDRCU) is employed, which integrates a fault

detector and an output feedback controller within a switched linear system, as follows:

Xm(t) = Apo(t)Xm(t) + By (t),
r(t) = Couo(Xm(t) + Dpo(ny(t),
),
where x,,(t) € R" represents the controller state vector and r(t) € R is the residual

signal. The matrices A,;;, Byi, Cii» Dini» Kii, and L,,; are the IFDRCU gains with

appropriate dimensions, which should be determined.

(0¥ (7)
u(t) = Kma(t)xm(t) + Lma(t)y(t

Assumption 3. ([28]): The switching signal is not known beforehand, but it is assumed
that it is determined instantaneously and IFDRCU switches synchronously with the
main system. This is a common assumption in the literature. It is also considered that

faults will not occur in the switching signal.

2.3 Closed-loop system description

Combining the aforementioned structures of the main system and the IFDRCU and
defining the augmented state vector as ¢ (t) =[x (t) xL(¢)] to include filters state, the

following augmented switched system is obtained:

¢(t) = A ()6 (t) + Ag gty (£)G(t = do (1) (1) + Boy o (1) (E) 0 (8) + B o (1) (1) f (1),
7(t) = Co(1)(1)(t) + Doy (1) () () + D (1 (1) f (2),

(8)

where
A ( )(t) _ Aa(t)(t) + BO'(t)LmG(t)CU(t)(t) BU(t)Kmo(t)
t - ’
o Bmg(t)cg(t)(t) Amg(t)
A Agor(t) 0
Ao (t) = “ét) Ol'
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Bino(t)Dwo(r)(t)
Brog(t) = [Bfo(t)(t) + Ba(t)Lma(t)DfU(t)(t)l’
Bing(t)Dfo (1))
Cow(t) = [Dmo(t)ccr(t)(t) Cma(t)]’
Dy o(t)(t) = Dy (y Do (1) (1),
Do (1)(t) = Dino(ny D o () (1)

2.4 The IFDRC design problem

In this section, the main problem is formulated as a multi-objective or mixed H.,/H_
optimization problem. Therefore, our objective here is to design a switching law, a
control signal, and a fault detection filter (see Figure 1) such that the exponential
stability of the augmented switched system (8) is guaranteed with the specified mode-
dependent average dwell time (MDADT). By setting the zero initial conditions, the
effect of fault on the residual signal is maximized while the impact of disturbance is

minimized on it considering the parameter uncertainties of the main system.

Faults 2 1
i
T* Subsystem 1
1 Dis bances
f: Switching isturban :
T Signal o(t) {
——I'az Generator | Switching Signal Subsystem 2
5 : With ) i Y
T ! MDADT '
| constraint ]
Control Input Subsystem N
—»{ Switched System
\_ J
r A
1t 1
o (0) =
/ Controller/Detector 2
> --
E Residual
. Residual
Threshold | Evaluation
R Controller/DetectorN f >
L J

Figure 1: Switched system and Integrated Fault Detection & Robust Control Unit (IFDRCU).
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2.4.1 Performance indices

For a given aj; > 0, disturbance attenuation is characterized by the following weighted
I, gain, which is called the weighted H,, performance index (ay, 1) problem. It also

ensures that the undetected faults are not disastrous.

(o)

Jme“MtrT(t)r(t)dt < ny T (H)w(t)dt. (9)
0

0
Here, y; is a prescribed level of disturbance attenuation. The smaller 4, the less
affected the residual signal by disturbance.
Given a,, > 0, fault sensitivity amplification is characterized by the following
weighted [, gain, which is called the weighted H_ performance index («,,,y,) prob-

lem.

erT(t)r(t)dt > 2 Jooe_"""th(t)f(t)dt. (10)
0

0
Here, y, is a prescribed level of fault sensitivity. The greater y,, the more sensitive to

fault the residual signal.

Note that in general, a,; can be different from a,,.

Remark 2. The parameters a); and «,, present the weighted I/, gain index owing to
the MDADT switching strategy. If ap; = a,;, is small enough which means that 7, is
selected sufficiently large, then the weighted [, gain approaches obviously the normal
H,, problem. In fact, H,, performance is an unsolved problem for switched systems
with the constraint of ADT, and therefore, a weighted H., performance index should
be utilized [4, 13]. Some claims in this area, such as those in [25], are not meaningful.

In this work, we used a weighted H,,/H_ performance index.

Remark 3. Some authors use a standard H,, model matching problem to change
the H_ optimization problem into an H,, optimization problem by defining r.(t) =
r(t) — fu(t). This means that the residual signal, r(t), robustly tracks a filtered version
of the fault signal, i.e., f,,(t). The filter W(s) should be chosen appropriately as a stable
transfer function. Since there is no straightforward method to determine this transfer
function [8], the complexity is increased, and compared to those methods, our approach
is more direct [33]. In some works, such as [24], W(s) is defined as the filter, but the
augmented system is not affected by the filter dynamics. In some other studies, like
[2, 10], the use H, problem is used instead of H_, without defining r,(t) = r(t) — f,(¢).

2.4.2 Problem formulation

In this paper, the whole problem of IFDRC is transformed into the following mixed

H./H_ optimization problem. It is called a multi-objective or mixed optimization
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problem in the literature because it has two different objects and involves different
norms [16, 20, 30].

min ¢;y; = €27 (11)
(9)(10)

In practice, the two scalars cj,c; > 0 are used for a trade-off between the fault
detection and control requirements. For example, if the H,, performance index is

given, the relevant scalar ¢; = 0 [33].

2.5 Mathematical preliminaries

This section provides definitions and lemmas corresponding to the switched systems’
fault detection and control with MDADT switching.

Definition 1. ([34]): For a switching signal o(t) and VT >t >0, let N,;(t,T) be the
number of times that the i-th subsystem is activated on the interval [t,T), and T;(t, T)
present the total running time of the ith subsystem on the interval [t,T), i € . If there
exist positive numbers Ny; > 0 and 7,; > 0 such that

T: (t, T
Nyi(t,T) < Ny; + i ), (12)

ai

for each T >t > 0, then we say that o(t) has a mode-dependent average dwell time,
(MDADT),1,;, and the constant Ny; is called the mode-dependent chatter bound.

Remark 4. Although the constant Ny; should not be less than 2 in the case of average
dwell time switching, it is usual in the literature to be assumed as zero for the sake of

mathematical simplification [18]. In the sequel, we considered it not necessarily zero.

Definition 2. ([31]): Given scalars a > 0 and y > 0 the augmented system in (8) is
said to be exponentially stable with weighted H,, performance («,y), if under o(t), it
is exponentially stable with w(t) = 0, and under zero initial condition, that is, ¢(0) =

0, 6 € [-d, 0], for any non-zero w(t) € L,[0,00), it holds that.

oo

Joo e (s)r(s)ds < yzj T (s)w(s)ds. (13)
0

0

Lemma 1. ([3]): (Schur complement lemma) Let Y be a symmetric matrix of real
numbers partitioned as follows and D be invertible. Then Y is positive definite if and

only if D and its Schur complement, (Y /D), are both positive definite.

A
BT

B
b >0 D>0 and Y/D=A-BD!'BT >0, (14)
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Lemma 2. For two given symmetric matrices, ®,® € R™", where for each i = j

D;; < (I)ii and ch] = (131']',

we have
d<0=D<0. (15)

Proof. Defining A = (Ay,--+,A4,) s.t. A; = ®;; — D;; < 0, from the assumption we have
®-P =Al,,, <0, therefore,

xTdx<0=xT(D- AL )x<0= xTdx—xT AL ,x < 0= xTdx < 0.

O

Lemma 3. For a positive definite matrix I' € R"*", and any arbitrary symmetric matrix
A e R™" we have
ATT'A > 2A-T. (16)

Proof. From the positive definiteness of T, it is clear that xT’T~!x > 0. One can choose

x = (' = A)y, therefore, T (T = A)L=1(I' = A)y > 0 which will result in
P (Lign = AT T =A)p>0=p T (T-A-AT'T+ AT A)p >0
ST -2A+AT A >0.

O]

Lemma 4. ([41]): (Generalized square inequality lemma) If X € R"™",Y € R™",F €

R™" and F can be time-varying, then for arbitrary 6 > 0,
FFT <1 = He(XFY)<6XXT +571yTy, (17)

Lemma 5. ([2]): For two arbitrary scalars A, x, and two functions ¢(t), and 9(t)

satisfying

P(t) < =AP(t) + k(1) (18)
we have
t
P(t) < e M)y (tg) + KJ e M9 (v)dv. (19)
to
This inequality is a special case of the comparison lemma for integrals.

Lemma 6. ([15]): (Finsler’s lemma) If ¥ € R™", Z € RP*", where rank(Z) < n, then
the inequality
z+Twz+ <o, (20)

is satisfied, if and only if there exists X € R™P such that

W+ He(XZ) < 0. (21)
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3 The Main Results

As stated in the previous section, the problem of IFDRC design for switched linear sys-
tems with mode-dependent time-varying state delay and parameter uncertainty can be
formulated as a multi-objective or mixed H,,/H_ optimization problem. In this section,
we will drive sufficient conditions for analyzing the stability of the augmented system
as well as obtaining fault detection and robust control objectives. These conditions will
be addressed in LMIs forms.

3.1 The weighted H,, performance problem

In the following theorem, based on Definition 2 and the weighted H,, performance
index (aypy, 1) defined in (9), sufficient conditions for the exponential stability of the
augmented system in the presence of parameter uncertainties and input disturbances
are derived. These conditions are in the form of LMIs. Then, an estimate of the state
decay ratio is calculated. In addition, the minimum allowable average time for each
subsystem to be active is calculated to satisfy the weighted H,, performance index

(ap, 1) Finally, the IFDRCU gains are determined.

Theorem 1. For given scalars ap; >0, yfw > 1, assume that there exist positive definite
matrices P; > 0, R >0, S; > 0 and appropriately-dimensioned real matrices Aml, Bml

» Ciiis Diis sz , Lmz,Gl,H HT as well as constant scalars y1¢ > 0 and 0;; > 0 such
that the following inequalities hold:

B <uMP, R; <pMR;,S; <pMs;,  ijel, (22)
Dpi Ami
Qui = <0, 23
Mi [ . —511'1 ( )
H; G;
Yo = 1 1 , 24
Mi [ . e‘“MdiSi >0 ( )

where

Drritn Pumitz Pumitz Pumita Parits

* Dprin2 0 0 Dprins
Dy =| = 0 Dyizz Duriza Duriss | (25)
* 0 * -1 0

* * * 0 S; —ZB_
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In these relations, M

Py M1 + T g“]Mz-z P My 0
Bwi M 0 0
0 0 0
0 0 0
Anp: = 26
Mi 0 0 0 ( )
D,,,iM;, 0 0
L .
Vi P Miy VAP Miy VAT T Mg
0 0 Vd; Byi Mjp
CIVIRS il R (ORI SV il B
Dpri1p = He 0
Bumi Ci Ami
+ay P +R;+d;Hjy + Gj; + GiTl, (27)
[P Ay O
Dpfirn = 10 l 0 +d;Hjy — Giy + G},
PiiByi+ T | 7" | Dyi + 261N/ Ni3
Dpri13 = ,
| Bmi Dei
cIDT.
Dpri1g = ZCT"“ ,
L mi
~T ~T
TR +CT| Ty, o|T Cl B
Prrirs = Vi T ~T |
[Kmi O]Ti Ami

~[NEN;, 0
cDMiZZ:_(1_pi)e_aMdiRi+diHi3_Gi2_GiT2+bli[ 2 712 ],

AP, 0
Dprins = ;| 4"
0 0
2 T
DPptizs = =Yio ! +201iN;3Ni3,

Pypriza=DI.D!

mi’

~T ~T
Dprizs = \/d—i[Bz;iPil +D}; [Lmi O]Ti D}, Bmi]'

s

ij,Njj are defined in (5) and T;’s are defined in (3) and

T
A T T
Gi=[ch GL|, (28)
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H;y H;
Hl é il lzl, (29)
+  Hi
Py 0 Py 0
= l, Py=TF|""" T (30)
0 Pp 0 P

Then the augmented system (8) is exponentially stable and satisfies the weighted H,
performance index (ap, 1) in (9) for any switching signal with MDADT met by (31)

In M
My D (31)

aym

M
Tai > Tai

Finally, the IFDRCU matrices will be calculated as

~1~ ~1~

Awi =P3' Amir Bwi=P3' Bwir  Kuwi=Pji Kmir  Lui =Pi1 Lumi- (32)
Proof. Construct the following Lyapunov-Krasovskii functional (LKF) candidate:

V(Ctra) = Vl(Ct;O') + VZ(CtIU) + V3(Ctra)r

Vi(cr, o) 2 cT(t) P, c(t),
t

Vy(cpo) 2 f e 0T ()R, (s) ds,
t-d,

(t)
0 t
Vy(cpo) 2 f T ()5, ¢(s)dsdo, (33)
—d, J t+0

where real matrices P; > 0,R; > 0, and S, > 0 should be determined.
By calculating the derivative of LKF along with the solution of the augmented
system and using the Leibniz integral rule for differentiation under the integral sign,

we have:
V(Ctl‘j) + aMV(Ct; G) = 2CT(t)Pa C(t)
~(1—dy(t)e MO Tt —d (1) Ry c(t —dy(t))
+cT(t) (apPy + Ry)c(t) +dy cT(t) Sy C(t)

t
—f , e”‘”’(s_t)g'T(s)S(7 ¢(s)ds, (34)
t— o
and note that
t t
- j e eT(6) S ¢(s)ds < —J- e~ ¢ T(5) S ¢(s)ds, (35)
t—d(, t_drr(t)
—(1=dy(t)e % < (1 - p,)e M < —(1 - p)e~m?, (36)

It is obvious that
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V(o) +aypVi(c, o) <2cT(t) P, ¢(t)
—(1—pg)e % cT(t —d, (1) Ry c(t — dy (1))
+cT(t) (apmPy + Ry)c(t) +dy cT(t) Sy C(t)

t
—f e ido ¢T(5)S, &(s) ds. (37)
t—d,(t)

Regarding (9), we define I,(t) = rT(t)r(t)—ylzowT(t)a)(t), and
V(e o) +ayV(c, o) +1u(t) < 267 (1) Py &(t)
—(1=pg)e % cT(t = dy () Ry ot — dy (1))
+ ¢! () (amPy +Ry)c(t) + dycT (1) S, (1)
[ e s, ewds
t=d,(t)
+r(Or(t) = yipw! (D). (38)

Substituting the derivative of the state vector from equation (8) for f(t) = 0 we find
that

V(e o) +amV(c,0)+1u(t) < ¢f (£0)O4 (1) c1(1,0)

- e~ o T (5)S, ¢(s)ds, (39)
t—d,(t)
where
albo)2[ T cTt-do(t) o"(t) ]
Os11(f) Og12(t) Og13(t)
O, (t) = * ©,22(t) Oga3(t) |
* * 033(t)

e(PaA (t) + aMPg + Ry +dy AL (1S, A, (1) + CL(H)Cy (1),

Q
-
-
—
Il
uy

o wa(t)+D£U(t)Dwa(t)_7/1201‘ (40)

Hol HO'2

Defining ¢,(t,0) = [gT(t) gT(t—dG(t))]T and H, = [ l, we obtain

* H(73

t
[ o, o <dcl (60 Hy crtt.0) (41)
t—d,(t)
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T
By the Newton-Leibniz formula, for any arbitrary matrices G, [Ggl GZ;Z] , We

have ,
cI(t,0)G, [qt) —(t—dy (1) - L_d (t)é(s)ds] = 0.

(42)

Suppose that the Lyapunov matrix P, can be considered as a block-diagonal matrix

such that in (30), by T, as defined in (3) we obtain

Pyy O p,, 0 |[1 P
PolBo:Tg Pal _ TaBa:Tc? Pal _ l:TGT Pal ,
0 Po 0 P,y|[0 0
P Pot Lo | o pr|L
PolBoLmo — TaT ol Lmo‘ — TO-T ol tmo A TGT mo ,
0 0
P Pot Ko | o 7 |K
PolBoKrnG:TJT ol Kma:TaT ol Smo :T(;F e,
0 0
Amaé 02Amal Bmaé UZBmG'

By combining (39), (41) and (42), we can write
V(e o) +anV(cy o)+ lu(t) < ¢ ()T (H) ¢ (£ 0)

t
—f gg(t,s,a)ZMg cs(t,s,0)ds,
t—dy(t)

where ¥, is defined in (24) and

L K

PaAy(t)+ TL| =™ |C,(t) TI|™™Me
Ho‘ll(t):He ol o( ) o O'( ) o 0
Bmo Ca(t) Amo

+apPy + Ry +dyHyp + Goy +GL +dg AL(1)S, Ay (t) + CL(1)Co (1),

[P A (t) 0O _ _
Moa(t)=| 71 700 N+ dgAg (0S5 Aaq (1) + dsHoz = Got + G,
PalBa)a(t)'i'TaT Lma Dwa(t) =T 5 =T S
H013(t): +dUAa(t)SUBwU(t)+C (t)Dwa(t)l
Bmo Dyol(t)

(43)
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o22(t) = (1 = pg)e ™% Ry +dy AT (1)Sy A4 (t)+dyHyz — Gyy — GL,,

I1
HUZS(t) = dUAgg(t)SUBwU(t)’
Ty35(t) = do BL, (£)So Boo (£) + DI, (£)Dye (£) = ¥ I. (47)

From (44), it is clear that V(¢;,0)+apn V(¢ 0)+1e(t) < 0if TT5(t) < 0 and Xy, > 0.
By applying the Schur complement lemma 1, i.e., (14) to the inequality I, () < 0,
and using Lemmas 2, 28 with A = (0,0,0,2P, — S, — P,S;'P,), this inequality can be
substituted by Z,(t) < 0. Then, by considering uncertainties in system parameters
defined in (4), which cause system matrices to be time-dependent, we can separate
2, (t) to

E,(f) =8, +AE,(t) <0, (48)
where
Eo11 Eoi2 Es13 Eoia Eg1s
* Hyoo 0 0 Eo2s
= A 2 — —
So =] F 0 V1ol Eo34 Z635 |
* 0 * -1 0
x x x 0 S,—2P,]
—_ P01A0+T0T ng CO' TO'T Km(r
Soll = 0
Bmcr CU Ama
+ayP, + R, +dyHy + Gy + G,
~ [P, Ase O T
=512 = 7 0 7 +d0H02_G01 +G02;
P.,B,, +TT|mo|p
—_ c1Pbwe T 15 wo
=013 = ’
Bma D(L)O'
[~T T
= 14= C(TDWZ(T
Es14 = T ,
I Cma
T T|[=T 37
_ AGPOI +Ca [ng O] Tcr Co Bumo
=515 = Vdo T ~T ’
[Kma 0] TO' Amo

Ea22 = _(1 - pa)e_aMda RU + dHO'3 - G0'2 - ng’

_ AT P, 0
=25 = Vd(r do 0
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- o ~T ~T
=g35 = da[Bz)gPal+D£U[Lma O]To DZ;G Buo |/
~ PaAA, )+ TT | Lol ac, () o
AE;11(t) = He( ,
BmG A(:O'(t) 0
[P AA, (1) O
AR £) = ol do ,
o12(%) 0 0
—_ PalABwa(t)+ToT Lma ADwa(t)
AE13(t) = ,
| BH’l(T ADwa(t)
_ [ACT(t)DT
AZ;14(t) = 7 e,
0
[AAT (1) +ACT(t)[AT ]T ACT(t) By
A‘EUlS(t): Vda 7 ol 7 Lo 0f o g me ’
_ 0 0
i [AAT ()P, 0
AZgas(t) = Vg |40 0},

AZ 54(t) = ADQT)U(t)D,E,j,

= [\ T T ~T T (ol
A‘:‘a35(t) = \/Z ABwa(t)Pol + ADwo(t) [ng 0] To ADwa(t) Bma]‘

Referring to Assumption 2, we get
AB,(t) = He(Apo(Q(1), Q(2), Q(£))Imo ), (49)
where Ay, is defined in (26), and

N,y 0 0 0 Nys O 0 O
o2l 0 0 N,, 0 0 0 0 0f, (50)
N,y 0 0 0 Nys O 0 O

and by using the generalized square inequality in Lemma 4, that is (17), we get
—_ -1 T T
Ada(t) SéloAMGAMU+610rMUrM0' (51)
Now according to (51), inequality (48) can be rearranged to
(Eg + 61000 Tvo) + 07 Ao AL <0 (52)
2o T 016l IMo) T 016 MM D pe S Us
and by the new variable @y, = &, + 610I‘1&0FMU, we have

Dpro + 07E Ay AL, <0, (53)
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where @), is defined in (25). Finally, by using the Schur complement in Lemma 1,
that is (14), inequality (53) turns to (23).

Also, from (43), it is apparent that we can calculate IFDRCU parameters and get
(32).

At this point, we will prove the exponential stability of the augmented system (8)
with w(t) =0, f(t) = 0 and without parameter uncertainties. If (23) and (24) are held,

then from (44), we have
V(ci0) <—amV(cno) - (Hr(t) < —am V(e o). (54)
Using Lemma 5, and by integrating (54) from t; to t we get:
V(e 0) e ™V (e, o(ty)), (55)
where t; is the switching time instant. Using (22) at instant t;, we have
V(cr,o(te) < pty Ve, o(t): (56)
It follows from (55), (56), and (12) that

Vicho) sy e Vg, o(t)) < -
Nfr(tOJt)
< | ] #eye ™) Vicy, (ko)

]
j=1
I M maX(ln”y —ap)(t=to)
< Lo Nop Iy el i V¢t 0 (t)). (57)

On the other hand, using Rayleigh’s inequality [22], one can easily find from (33)
that

allc(t)I* < V(cy,0) < bllc(t)?,
(58)

where

a:min{/\min(P(r) |G€l}!
b = max ax(By) 10 € 1)+ . max [ donss (Ry) [0 €1},
2
+ L max (s (S0 o €1},

Notice from (58) that

V(e o) =allc(t)l,
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V(i 0(t)) < blic(to)lI”. (59)

Combining (57) and (59) results in

lnyM
b i In M maX(TTp—aM)(t—to)
le(e)* < Zetrmorint e s letto)l?, (60

lnyM
b i M —3max(an——3)(t—ty)
le(t)l <y et ottt e SR (o) (61)

This means that the switched system (8) is exponentially stable with the estimated

state decay ratio given by (61).

M

Remark 5. For yfw =1in Té\;[ > = h;i we have 1, > 1, = 0 which means that the
M

switching signal is arbitrary, and the only possible case for (22) is the equality instead

of inequality which imposes a common Lyapunov function for all subsystems.

Now, we will establish the weighted H,, performance (ayy,7;) for the augmented
system without fault and parameter uncertainties. If (23) and (24) are held, from (44),

we have

V((;t,O') < _aMV(tha)_Ioo(t)~ (62)

For any t > 0 and for any arbitrary piecewise constant switching signal o(t), we let
to=0<t <ty <--- <t <--- <ty (0 denote the switching points of the o(f) over the
interval [0, ], where N, (0, t) = Zi:l Ni(0,¢t). For any t € [ty, tg41), the o(t;)th subsystem
is active. Using Lemma 5, by integrating (62) from #; to ¢, it follows from (55), (56)
and (12) that

t
V(o) <™ Vg, o(ty) —J eI () dy

by

!
N, )
_ iy oplto t)e—aM(t—tO) V(Cto:a(fo))
=1

=

1

t
[ Tm et 1wy, (63)

topl

Notice that for the time between two consequence switching instants, we have from
(12):
T,(v,t) T, (tj-1,t)

p p
Vt]'_l <V<t]' ﬁNGP(V,t)SNOP-f-T— :N0p+

= Ny p(ti-1, 1) (64)
ap Tap

Since V(¢y, 0) is positive, for zero initial condition, (63) results in

t
j e L Nop vl T 0 1y
to
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t 1
< yfoft etV L Nop I T () () ., (65)
0

Multiplying the both sides of (65) by ¢~ L= Nop(0:1)In ! yields:
t
J ¢ @ (=Y (L Nap V1=Nop O I T ()1 1) dy
)
t
< Vlzoj ¢ (t=)=Lpy Noy(0.v) In g ol (V)w(v)dy. (66)
to
From (12) and (31), we know that

I /

_ZNUP(O,V)lnyQA >—ayV—ay ZT,%INOP. (67)
p=1 p=1

Therefore

¢ t
j T (v)r(v)dy < o™ ot T%waof e 0T (v)w(v)dv.
to fo

(68)
And we get
t t
f e~ T (y)r(v)dy < ylzj e Mo T(V)w(v)dy. (69)
tO tO
Integrating the both sides of (69) from t; to co will result in
J e VT (Y)r(v)dy < yff ol (V)w(v)dv. (70)
to to

This means that the switched system (8) satisfies the weighted H,, performance
(ap, 1) with 1 =10 exp(O.S Ay Z;zl T%Nop) in (9). This completes the proof. [

3.2 The weighted H_ performance problem

In the following theorem, given the IFDRCU gain matrices and based on the weighted
H_ performance index (a,,, y,) defined in (10), sufficient conditions in the form of
matrix inequalities are derived for the exponential stability of the augmented system
in the presence of parameter uncertainties and input disturbances. In addition, the
minimum allowable average time per each subsystem activity is calculated to satisfy

the weighted H_ performance index (a,,, 7).
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Theorem 2. For given scalars am > 0, p" > 1 and appropriately-dimensioned real

matrices Am,, Bml, Cui» Diii s K,m, me if there exist positive definite matrices P; >

0, R; >0,S; >0, appropriately-dimensioned real matrices G;, H; = Hi ,Yei (1=1,2,3),

and constant scalars y,¢ >0, 0,; > 0 such that the following inequalities hold, then we

have
P <p'P;, Ry < pi'R;,S; < pi'S;
D . A,
le — mi mi < 0’
* =0yl
H; G;
Zml = [ . amdisil >0,
where
(D11 Ptz Ptz Puita Puits |
+ Dyino 0 0 D25
D= = 0 Duizz Duiza  Duiszs |
* 0 * 3] 0
* * * 0 S;— 2Pl~_
PyM + (T | “™ =YD, )M, PiMjy
(Bmi —Y2:Dyi) M5 0
0 0
0 0
Api = T
~YID,:M; 0
D,,iM;; 0
Vd; P,y M Vd; P,y M;;
0 0
T|Lmi T T
®, .1 = He P A +(T; g” — Y}, D,,i)Ci + 02iN;; Njy
(Bumi =Y, D) Ci
+a, P +R; +d;H; + G + G,
PyAg 0O
Di12 = e Ol+diHi2_Gzl +G12’

i,jel,

(e}

mi

Va1

_)S © © © ©
o

\/d_iBmiM

T | Kmi
Tl‘ mi

M;,

- Yf;sz-

Ami _Yzjzjcmi
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PyBgi + (T | "™ |~ Y[ Dyy;)Dysi = C] D] .Yy, + 265N/ Ny
D13 = ’
i (Bmi —Y3:Di)Dsi = C V5
vT . ~TT
D, i1q = Yli;_ci ITszl
| Yo+ G
~T ~T
ATP, +C.T[ ]T Cl B
i L1 i |L.,. Of4i i Dmi
D15 = \d; oo ~T |
[Kmi O]Tl Ami
ad NIN;, 0
Dz = —(1-pjile amlei+diHi3_Gi2_GiT2+62i[ 2 Ol,
AP, 0
Dpins = Vd, dal ol

D,iz3 = v29] —He(Y3;D,yiDyi) + 202Ny Nis,
D34 = Df; Dy + Yy,

~T ~T
Dpyizs = @[B}iﬂl +DfT,- [LW- O] T; DfTi Bmi]' (76)
where M;;, N;; are defined in (5), T; is defined in (3), and
G 2lcT o’ 7
i [Gil Giaf - (77)
H;;y H;
HZ A [ 1 1 l’ (78)
*  Hijs
Py 0 Py 0
e A A S I (79)
0 P Pir
Ami = szAmil Bui= PizBmi: Kwmi=Pi1 Kmil Lmi=Pi1 Lmi' (80)

Then the augmented system (8) is exponentially stable and satisfies the weighted H_
performance index (a,,, ;) in (10) for any switching signal with MDADT met by (81)

In u™
e DA (81)

> ™ =
am

ai ai
Proof. By defining I_(t) )/220fT(t)f(t) —rT(t)r(t), this theorem can be proved by em-
ploying similar techniques as in the proof of Theorem 1.
For w(t) = 0, the inequality V(¢ o)+ a,,V (¢, 0)+1_(t) <0 holds if both (73) and
the inequality (82) hold.
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Wor1(t) Wor2(f) Wo1s(t)  Wora(t) Ca(t)Co(t) 0 CI(t)Dgy(t) O

* 0 0 0 0
Wooo(t) 0 Wooa(t) | LY <0. (82)

* 0 Wo3s(t)  Wosalt) * 0 Dy, (1)Dfs(t) 0O

* * * -P,S;'P, 0 0 0 0

Applying Lemmas 2 and 28, (82) can be rewritten as

Wori(t) Woia(t) Wois(t) Woialt) Cl(t)
(

Woo(t 0 W4t 0
) o22(1) o24(0) | o [Cot) 0 Dry(r) 0]<0. (83)
* 0 Woss(t) Wosalt) | [Df,(t)
* * * S —2P; 0
This is apparently equal to
EZTAL(HEL <0, (84)
with
I 0 0 0
0 I 0 0
Ef=| 0 o0 I of,
Co(t) 0 Dygo(t) 0
o 0 0 I
Wor1(f) Wora(t) Wors(t) 0 Wopa(2)
* Wy 22(1) 0 0 Wyo4(t)
As(t)=| = 0 Woas(t) 0 Wiault) (85)
0 0 0 -1 0
* * * 0 S;—2P,]

Then, if we choose E, = [—Ca(t) 0 —Dyo(t) I 0] as one annihilator for E} and

T
an arbitrary matrix Y, = [[Y1 o Y2(,] 0 Y3, -I 0] , using the similar technique as
in [40, 32], and by Finsler’s Lemma 6, we deduce that (84) holds if

T,(t)=As(t)+ He(Y,E;) <0, (86)

in which Yj, (i =1,2,3) are some arbitrary tuning matrices.

Remark 6. Since a particular structure is chosen for the tuning matrix in Finsler’s
lemma in (86), it becomes a sufficient condition for satisfying (84). A more general form
for the tuning matrix can also be chosen, but the complexity of the resulting LMIs will

be increased.
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Therefore, it is evident that V(¢;, o)+ a,,V(c;, o)+ I_(t) < 0 holds, if both (73) and
the following inequality hold.

Wy11(6)=He([Y1 YZO']T Colt) Y12 13()-[V14 YZU]TDfa(t)’Cg(t))@J M6 Yza]T+Cg(f) Wor14(t)
* W22 (t) 0 0 Wo24(t)
To (1) = . 0 W533(t)—He(Y37:7Dfa(t)) Dng(r)JrY;(7 W,4(t)| < 0.
0 . -31 0
0 ~S¢

(87)

Referring to Assumption 2, and pursuing the same line as in Theorem 1, we have
AT, (t) = He(A e (Q(2), Q(t)’ Q) o), (88)
where A, is defined in (75) and

N,y 0 0 0 Nyg 0 0 0
T,o2l 0 0 N,, 0O 0 0 0 0, (89)
N,y 0 0 0 Nyg 0 0 0

and by using the generalized square inequality Lemma 4, i.e., (17), we obtain

AT, () < 63 Ao Ay + 026 Tmo Do (90)
And we can get
D@y + 050 Ao AL, <0, (91)

where @,,; is defined in (74). Finally, using the Schur complement lemma (14), in-
equality (91) turns to (72).
The rest of the proof is omitted because it is similar to that of Theorem 1. This

means that the switched system (8) satisfies the weighted H_ performance (a,,, y,) with

l

V2 = Vo €Xp [—0.5 a, Z,TLZZNOP
p=1

n (10). This completes the proof. O

3.3 The mixed weighted H,,/H_ problem

In this section, the combination of both the problems of disturbance attenuation and
fault sensitivity amplification is described by the following corollary as a mixed weighted

H.,/H_ problem. To solve this problem, an algorithm is also presented.

Corollary 1. By combining the results of Theorems 1 and 2 referring to the opti-
mization problem defined in (11), the proposed IFDRC scheme can be summarized as

follows:
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Under the switching law o(t) with the defined MDADT in (92), if conditions (22)-
(24) and (71)-(73) are satisfied, then the augmented system (8) is exponentially stable
with the estimated state decay ratio in (61), and also satisfies mixed weighted H,,/H_

performance indices (9) and (10).

7,; > max(t", M), (92)

Moreover, the IFDRCU matrices can be constructed by (32).
Since (22)-(24) are in the LMI form, and (71)-(73) are BMI, the IFDRCU design
problem yields the following two-step optimization algorithm [17].

Algorithm 1

0. Select the scalars ap; > 0, ]4?4 >1, a,>0,p">1.

1. Solve (22)-(24) to obtain the minimum permitted level of disturbance attenuation,
71, which will lead to the appropriate robust controller to satisfy the H, performance
index (9).

2. Substitute the resulted controller gains from the first step into (71)-(73) and check
the feasibility of these inequalities to find the maximum permitted level of fault

sensitivity, y,, that satisfies the H_ performance index (10).

Also, compromising between the desired y7,), can be done by repeating the two

aforementioned steps.

3.4 Residual signal evaluation

For successful fault detection and generating fault occurrence alarm, the last step after
designing the residual generator is to evaluate the residual signal (Figure 1). This step

includes two tasks:
- Producing an evaluation function (Jgps(L))
- Specifying a threshold (J;1,).

By employing a similar method to the other fault detection literature [6, 14], which
relaxes the necessity to estimate the fault signal, the following residual evaluation func-

tion is used:
1

1

to+L 2
Truts (L) = [Ir(8)l, = (zf rTmr(r)dT) : (93)

where L is the evaluation time step and ¢y is the initial evaluation time instant.
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To identify when a fault has occurred, this evaluation function can be compared to
the threshold by the following rule:

>0, fault occured = Alarm,
Jrms (L) = Jen = (94)
<0, No fault.

As indicated in [9], the threshold can be chosen as

Jin = SUD)w(t)[1,<60 ,f:o]RMS (L). (95)

4 A Numerical Example

In this section, a numerical example is considered as a case study for simulating the
proposed framework for the IFDRCU design technique to illustrate the effectiveness
and applicability of the theoretical results.

The realization of this numerical example can be given by the Electrical Circuit

system, which is shown in Figure 2.

Vi, - do(:)(’))

O & DT

Bt =dooy ) Y 8.0t~ () Y @-eclt~dur®)

Figure 2: A sample Electrical Circuit switched system.

According to Kirchhoff’s Circuit Law, for two switching modes of this Electrical

Circuit, we have

d
KCL: c% + eCR(t) +ig (D) (0(t) = 2)+ a-ec(t - dyp(t)

= Bir(t—do(y(t).(0(t)=2) - A w(t) =0,

KVL: L o) (0(0)-2) =5 - ec(t~dugo(8)-(0(1) - 1)
—y-ip(t—de(t) —es(t)—n-f(t) = 0. (96)

The state-space representations of this circuit are given by

x(t) + [5,(5(5_1) % ]x(t—da(t)(t))
L

[ T S}
)= @)
=T 0
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& 0
glw(tH[,,lf(t), (97)

where [xl(t) x2(t)]T = [ec(t) iL(t)]T and u(t) = eg(t) are the state vector and input
signal, respectively.

When the parameters «, 8,9, ¥, 1, A are set to zero in this electrical circuit, this
is equivalent to the Boost Converter switched system. As a typical circuit system, the
Boost Converter is used to transform the source voltage into a higher voltage. This
class of power converters has been modeled as switched systems. In recent years, the
fault detection and control problems for such power converters have been widely studied
in the literature [10, 26]. More details of this system are given in [36].

For ¢« = -0.2, = 03,0 =04,y = -05,1=-01,y =04 and R=1Q,L =

1H, C =1 Fthe following state-space matrices are obtained.

1 1 0.2 -0.3 0 0.1
A = , A = y By = ’ B = ’
N ol a [ 0 —0.5] ' 1] ol [ ol
Bflz— 0 ,C1:[0.1 O.l];lez[O]erlz[O'l]’
0.4
1 0 02 0 0 0.1
A, = , Agy = , By = ’ Bw = ’
*7lo ol ‘” [0.4 —0.5] ? 1] ’ [ 0 l
[0
Bf2 = 0 4] , C2 = [03 04] ’ Dw2 = [0] ’ Df2 = [01]’ (98)

which are similar to the Boost Converter matrices in [10], except that it does not have
state delay. Also, output matrices are considered the same as in [10].
For parameter uncertainties, the following real constant matrices and Q(t) = sin(3t)

are considered:

Ml - [_0012] ’ M2 - [01], (99)

N =[-02 01],Ny=[0.1 -0.1], N5=[0.2], Ny =[-0.1].

Time-varying state delays for two subsystems are supposed to be di(tf) = 0.2 +
0.1cos(t) and d,(t) = 0.3 — 0.2sin(t). Therefore, the upper bound of delay and its
derivative for two modes willbe d; =0.3, p; =0.1 and d, =0.5 , p, = 0.2, respectively.

Given ay; =0.1,a,, = 0.3, upr1 = 1.01, pypy = 1.1, ppgp = 1.02, pyyyp = 1.5, the allowed
minimum MDADT for each subsystem could be obtained from (31) and (81), and
(92) as 7;; = max(0.3177,0.0995) = 0.3177, 7, = max(1.3516,0.1980) = 1.3516. By
MDADT constraints 7,; = 0.53,7,, = 1.39, the switching signal in Figure 3.a is chosen.
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3 T

& 7,,=1-39

a) o(t) with Ta1=0.53

T

Switching Signal

O 1 1 1 1
0 10 20 30 40 50
time(sec)
b) Disturbance: w(t) & Fault: f(t)
T T T
é T Disturbance T
£ Fault
g L 4
\
]
C
<
5 0
0 10 20 30 40 50

time(sec)

Figure 3: (a). Switching signal (b). Fault and disturbance signals.

Solving the LMIs in (22)-(24) by MOSEK solver [1] in MATLAB/YALMIP, re-

sults in the following controller/detector gains, and minimum disturbance attenuation

level,y; = 0.187.

[—0.7175
Am Bm 0.3226
St D1 =10 0113
Ko Lo} ] 1255

[—0.7378
Amz Buo 0.3134
Crz D2l =1 0508
Kz L2 0.1272

0.3226
-0.7175
-0.0113
-0.1252

0.3134
-0.7378
—-0.0208

0.1272

—0.0786]
—-0.0786

-0.4972|

~1.6310)

—0.0284]
-0.0284
-0.2519

, (100)

~1.6611]

Then, solving the LMIs in (71)-(73) results in the fault sensitivity level, y, = 0.016.

For simulation, we assume that the unknown bounded input, called disturbance, is
given by w(t) = 0.5exp(—2(t—15))cos(0.27(t—15))u(t—15) with o, = 0.5, and the fault

occurs as a step in t = 35s and remains for 5 seconds, while disturbance is present from

t =15 s as shown in Figure 3.b.

T
Choosing the initial state xg = [0.6 —0.4] , Figure 4.a and Figure 4.b show trajec-

tories of the state responses of the system (x(t)) and its control input (u(t)), respectively,
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from which we can see that the closed-loop system is exponentially stable under the

initial state and unknown disturbances.

a) Closed Loop States

X, (0
X0/ 1

States
©
o (&)]

_0.5 1 1 1 1
0 10 20 30 40 50

time(sec)
b) Control Input u(t)

Control Input
<

_03 1 1 1 1
0 10 20 30 40 50

time(sec)

Figure 4: (a). State responses of the closed-loop system. (b). Control input.

The generated residual signal and the evolution of the residual evaluation function
are shown in Figure 5.a and Figure 5.b.

Simulating the system in a fault-free case, the threshold can be determined as
Jin = 0.004. It can be seen from Figure 5.b that fault is detected at t =35.2s

Simulation results show that the early detection of fault can be achieved by the
controller /detector immediately and effectively when faults occur, although distur-
bance input, mode-dependent time-varying state delay, and parameter uncertainties
are present and the control loop is closed. The benefit of integrated fault detection and
control design of the system is that fault occurrence cannot be hidden by the control
action.

To illustrate the excellence of the proposed technique, it is compared with the exist-
ing method [10] in two cases; with and without state delay and parameter uncertainty.
Comparing the disturbance attenuation level values (y7), as shown in Table 1, show
that the proposed approach is less conservative. It has a better disturbance rejection
capacity because the residual signal is less affected by the unknown input.

By comparing the minimum allowed average dwell time values in Table 1, the pro-
posed approach has more flexibility in the switching times, since it admits different

average dwell times for each subsystem. Note that since the compared paper did not
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Figure 5: (a). Generated residual signal. (b). Residual evaluation function.

Table 1: Comparison with the existing results

Method Delay Uncertainty Disturbance attenuation Average Dwell Average Dwell
level (1) time#1 time#£2
[10] No No 0.91 12.307 12.307
This paper  Yes Yes 0.1871 0.3176 1.3516
This paper No No 0.1644 0.3176 1.3516

consider state-space delay and parameter uncertainties, our results were reported with

and without state delay and parameter uncertainties.

5 Conclusion

The proposed MDADT switching strategy was less conservative and allowed lower and

as well different ADTs for each subsystem compared with the general ADT switching

method. The main objective of this paper was to propose a general framework for

IFDRC of linear continuous-time switching systems suffering from mode-dependent

time-varying state delay, parameter uncertainties, and input disturbance. Sufficient
conditions for IFDRC design were derived based on the MDADT technique. Multiple

Lyapunov-Krasovskii functions under the framework of mixed H,/H_, and the fault



Ejtahed, S.H., et al./ COAM, 7 (2), Summer-Autumn 2022 31

detection filters and controllers were developed together. Finally, the proposed scheme

was applied to a switched model of an Electrical Circuit system, and the simulation

results indicated the effectiveness of the proposed technique.
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1 Introduction

Quadratic programming problems arise in a wide variety of scientific and engineering
applications including regression analysis, image and signal processing, parameter es-
timation, filter design, robot control, etc. See for example [3, 2, 40] and a study of
piecewise linear-quadratic programs by Cui et al. [12]. Optimization problems with
nonlinear objective functions are usually approximated by second-order (quadratic) sys-
tems and solved approximately by standard quadratic programming (QP) techniques
[29, 30]. In modeling many scientific problems, quadratic problems are obtained, such
as smoothing quadratic regularization methods [6], minimizing condition number [10]
and machine learning [19].

In recent years, convex QP has been studied by many researchers and many good
results have been obtained. For example, one can see [14, 16, 45, 48, 49] where several
methods for solving degenerate QP, convex quadratic bilevel programming, and convex
quadratic minimax problems have been proposed. A major difference between convex
and non-convex quadratic programming (NCQP) problems is that for the former any
local minimizer is also a global minimizer whereas the latter may have many local
minimizers. An analytic method for NCQP subject to a set of linear constraints is pre-
sented in [4, 8]. Jeyakumar et al. [23] establish Lagrange multiplier conditions for global
optimality of general non-convex quadratic minimization problems with quadratic con-
straints. They also obtain necessary global optimality conditions, which are different
from the Lagrange multiplier conditions for special classes of QPs (see [42, 43] for more
details). Moreover, Huang et al. [21] and Kong et al. [26] have used faster gradient-
free proximal stochastic methods to solve the non-convex non-smooth optimization.
QPs can also be solved indirectly using unconstrained optimization methods and op-
timization algorithms [34, 35, 46]. There are several direct methods to solve CQP
and NCQP, such as first-order methods [9], interior point algorithms [7], accelerated
gradient method [20] and combining stochastic adaptive cubic regularization [39].

The neural networks for solving mathematical programming problems were first
proposed by Tank and Hopfild [44, 17]. Their work has inspired many researchers to
investigate other neural network models for solving programming problems. One of the
efficient methods to solve CQP and NCQP is a recurrent neural network (RNN). The
main advantage of RN N to optimization is that they can solve optimization problems in
running time at orders of magnitude much faster than the most traditional optimization
algorithms [5, 50]. These networks have been used in many scientific applications, such
as complex-variable programming problems [28], classifiers with low model complexity
[38], and non-smooth constrained pseudo-convex optimization [47].

Xue and Bian [48] developed a project neural network for solving degenerate QP
problems with general linear constraints. In the theoretical aspects, the proposed Neu-
ral Network (N'N) is shown to have complete convergence and finite time convergence.
Effati and Ranjbar [14] presented a new NN for solving CQP problems. This model
has a simple form, furthermore, it has a good convergence rate with a less number
calculation operation than the old models. Besides, Nazemi [37] has used a capable
NN for solving strictly CQP problems with general linear constraints. Nonetheless,
Malek and Hosseinipour-Mahani [31] in their paper demonstrated that the use of the
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RN N to solve NCQP is efficient. In this work, based on a generalized KKT method,
a modified RN N model called M.RN N for a class of NCQP problems involving a so-
called Z-matrix has been proposed. By the study of the resulting dynamic system, it
is shown that under given assumptions, steady states of the dynamic system are stable
[1, 25].

There is similar research in the field of nonlinear and non-convex programming via
neural networks. Effati et al. [13] presented an efficient projection neural network for
solving bilinear programming problems. Also, Eshaghnezhad et al. [15] used a neu-
rodynamic model to solve the nonlinear pseudo-monotone projection equation and its
applications. Nonetheless, there are other types of numerical approaches to solving
optimization problems via neural networks. Mansoori and Effati [32, 33] applied a
parametric NCP-based recurrent neural network model to solve fuzzy non-convex op-
timization problems. Leung and Wang [27] proposed a neurodynamic method to solve
minimax and bi-objective portfolio problems.

In this paper, an RN N network is designed to solve the NCQP problems. We call
this network yRNN. uRNN is similar to M.RN N in reference [31]. The authors in [31]
could have designed the M.RNN more easily, thus reducing calculations and proofs.
Accordingly, we have designed an RNN as yuRNN that is simple and highly efficient.
URNN is stable in the sense of Lyapunov and has a high speed of convergence. Thus
URNN not only solves CQP and NCQP, but also has the following advantages:

e uRNN has a simple structure, so it is easy to design and use.

o The convergence rate of yRNN is sometimes equal to the convergence rate of
M.RN N, and somtimes it is better.

In terms of run time, the puRNN network is similar to the M.RNN network. In some
problems where it is necessary to choose a small Rung-Kutta numerical method step
length, the run time increases in both methods (as in Example 2). But in many convex
and non-convex problems, the run time is about a few seconds.

2 Preliminaries

This section provides the necessary mathematical background used to study the pro-
posed method and its usage. We list some necessary notations and introduce some
necessary preliminary results in this section.

e ||.|| denotes the I,—norm on R" (||x|| = (Z?zle)l/z) and e; denotes the column
vector with a 1 in the i-th coordinate and 0’s elsewhere.

e The space of all nxn symmetric matrices is denoted by S”.

o For g:R" — R, Vg(x) € R and V?g(x) € R"™" stand for gradient and the Hessian
of g at x.

o The notation A > 0 (A <0) shows that the matrix A is positive (negative) semi-
definite.



38 A New Optimization Method Based on Dynamic Neural .../ COAM, 7 (2), Summer-Autumn 2022

o If there exists a non-zero vector x € R" such that xT Ax < 0 then A 0.

Consider the following smooth non-convex quadratic optimization problem.

Min f(X)
{s.t: gi(X)<0, i=1,2,...,m, (1)

where f,g;: R" — R are defined by
1 1
f(X)=SXTARX +bfX +cp, gi(X) = 2XTAg X +bg +cg,

and Sp = {X € R"|g;(X) < 0,i =1,2,...,m} is the feasible set. We suppose that Ay 2 0,

and define Hf, Hgi fori=1,2,...,m by

Af b A, b

Hy=( "1 f),H.z( [ ) (2)
/ ( bf 2Cf & bgi zcgi

Definition 1. A matrix A € §" is called a Z-matrix if a;; <0 for all i # j. Therefore
any diagonal matrix is a Z-matrix.

In this paper, the RNN will be designed based on the following statement.

Proposition 1. (Jeyakumar et al. [23]) For general non-convex quadratic program-
ming problem (1), let X* € Sy. If there exists A = (Ay,...,A,,)T € R” —{0} such that the
conditions

(@) Af+Y/L AiAg 20,

(b) (Apx"+bp)+ XL (AiAgx"+ Ajbg) = O, (3)

(€) XL Aigi(x7) =0,

hold, then X* is a global minimizer of (1).

Remark 1. In the problem (1) when m =1 and the strict feasibility condition holds,
conditions (3) are necessary and sufficient conditions [24]. Also, for m > 1 the condition
(a) of (3) is just a sufficient (not necessary) global optimality condition [31].

Theorem 1. (Jeyakumar et al. [22]) For the non-convex quadratic problem (1), sup-
pose that Hy and Hg,, i =1,...,m are Z-matrices and the Slater condition holds, that
is, there exists Xy € R” such that g;(Xg) <0,i=1,...,m. Then a feasible point X* is a
globally optimal solution if and only if the conditions (3) hold.

Lemma 1. If A is a real square matrix, then:
XTAX =XTATX.
Proof. We know that any square matrix A can be written as [18]
A= %(A+A*)+ %(A—A*) =B+C,

where B = %(A +A”) is the Hermitian part of A, and C = %(A—A*) is the skew-Hermitian
part of A. We have
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XTAX =XTBX + XTCX,
where XTCX = 0. Thus, if the matrix A is real,

XTAX = %XT(A +AT)X = xTax =XTATX.
O

Corollary 1. Without loss of generality, in (1) assume that the matrices Ay and
Agi’ i=1,...,m are symmetric. If the matrix A in XTAX is not symmetric then we can
replace it with %(A +AT).

Consider the following differential equation:
X(t) = f(X(t)), X(to)=Xo€R". (4)

The following classical result on the existence and uniqueness of the solution to (4)
holds.

Theorem 2. (Uniqueness and Existence) Assume that ¢ is a continuous mapping
from R"” to R". Then for arbitrary ty > 0 and X, € R” there exists a local solution X(t),
t € [tg,T) to (4) for some T > ty. If ¢ is locally Lipschitzian continuous at X, then the
solution is unique, and if g is Lipschitzian continuous in IR” then 7 can be extended to
Q.

Proof. See [11]. O

3 Recurrent Neural Network

Based on the optimization conditions (3), we design an RNN that converges to the
optimal solutions to the problem (1). Consider

{ Zd—}f =—ApX by~ 3 Y1 pi(Ag X +bg), (5)
L =diag(py,.... pm).8(X),
where g(X) = (g1(X),-,gm(X)T and p= (1, -+, ppu)". Assuming v = (X7, u")T and

dg; dg; dg; T
Vg(X) = (Vel (X),--- Vgl (X)), Vgiz(a—é,a—é,-..,a—;) |

We call system (5), uRNN and it is summarized as follows

v =Ko(v), (6)

where VA Lyn 20
Py) = ;n{;((ﬂ);?,;’;;gyf(xg)" ) v(to) = vo, (7)

and K is an adjusted parameter. A sufficiently large K could accelerate the uRNN.
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Lemma 2. If A,,,,, and B,,,,, are negative definite, then the following matrix is negative

definite.
Apxn | Chixm
F=| — - = . (8)
T
~Conxn | Brxm (m+n)x(m+n)

Proof. For all X = (X1, -+, Xy Xps1,* »Xman) . we have:

A | C
xTrFx=xT| - - - |X
-cT | B
X1 Xn+1
= (X1, 0oxg)Al 0 [+ (X1 Xien) B
Xn Xm+n
Xn+1 X1
. T| .
+(x1,...,x,)C : —(Xpt1r o r Xpan)C © <0,
xm+n xn
=0
so the matrix F is negative definite. O

For simplicity of our analysis, we let K = 1. An indication of how the neural
networks (6) and (7) can be implemented on hardware is provided in Figure 1.

a(x) e

Figure 1: A simplified block diagram for the neural networks (6) and (7).

Theorem 3. Let QQ* € R™"™ be the set of equilibrium points of the system (6). If
y* = (X*Til’l*T)T € ()" where I/l* = (}[i, ”/l:n)Tv and
m I['Q
1
At
1=

gi>0’
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then X* is a global optimal solution of (1). Also, if Hf and Hy,i =1,...,m are Z-
matrices and x* is a global optimal solution of (1), then there exists p* € R* —{O} such
that (X*T, /A*T)T is an equilibrium point of the uRNN.

Proof. Since p* is an equilibrium point of the yRN N,

* 1 = * . *
~ApX" by - EZ%?(A&X thy)=0,Yi=1,...,mpug(X")=0. (9)
i=1

1

Let A7 = ”7;2, (9) satisfies assumptions (3), therefore X* is a global optimal solution

of (1). On the other hand, if Hf and Hg, are Z-matrices then by using Theorem 1,

conditions (3) are necessary and sufficient for the optimality of x*. Therefore, if x* is

a global optimal solution of (1), then there exists A = (Aq,...,4,,) =0, A # 0 such that
2

conditions (3) hold. Substituting A; = ’% into (3), we have

2
(al) Ap+YL 5A, >0,
'2 *
(b1) (Afx*jbfnz;?;l%mgix +bg) =0, (10)
(c1) LI F&i(X7)=0.
Since for all X € (0%, we have g;(X) <0, u> 0, so there are two cases, one y; = 0 and

the other p; = 0. If y; = 0 then p;g;(X) =0, and if y; = 0, then p;g;(X) = 0 is established
again (from condition (c1)). Thus (X*T, w*T)T is an equilibrium point of the yRNN. [J

4 Stability and Convergence Analysis

In this section, the stability and convergence properties of the yRNN are exactly an-
alyzed. It is clear that ¢ is continuously differentiable. Thus ¢ is locally Lipschitz
continuous in R with positive constant ||V¢|| where Vo is the Jacobian matrix for
@(y). So, by Theorem 2 the solution y(t), for t € [ty,T) to the yRN N, for some T > t;
is unique as T — 0.

Definition 2. ([25]) The equilibrium point p* is Lyapunov stable if, for each € > 0,
there is 6 > 0 such that if ||p(tg) — p*|| < 0, then |[p(t) - v*|| <€, for all t > t,.

Definition 3. ([41]) A set G is an invariant set for a dynamic system if every system
trajectory which starts from a point in G remains in G for all future times.

Theorem 4. (Local Invariant Set Theorem) Consider an autonomous system of
the form X = f(X), with f continuous, and let V(X) be a scalar function with continuous
first partial derivatives. Assume that

e for some [ > 0, the region ; defined by V(X) <! is bounded.

. %V(X) <0 for all X in Q);.
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Let R be the set of all points within (); where %V(X) = 0, M be the largest invariant
set in R. Then, every solution X(t) originating in (); tends to M as t — oo.

Proof. See [41]. O

Theorem 5. Let y* be an equilibrium point for (5) and D ¢ R"*"™ be a domain con-
taining y*. Let V : D — IR be a continuously differentiable function such that

V(y)=0, V(y)>0, inD~-{y*}, (11)
av -
E(y) <0, inD, (12)

then, y* is stable. Moreover, if

v , )
E(?) <0, inD—{y},

then, v* is asymptotically stable.
Proof. See [25]. O

Theorem 6. If y = (XT,uT)T e Mc R™™, X € S; and assume that
A=Ap+ ;éAg. > 0.
1=

Then the Jacobian matrix Ve(y) of the mapping ¢ defined in (6) is a negative semi-
definite matrix for all y € M.
Proof. 1t can be proved that the Jacobian matrix of ¢ is
Vo =
m ,M~2
[_Af —Lin %Agi]

[diag(pise- s i) V(XN ey | [d1ag(g1(X), -+, &m (X))

_VvoT i
) | [ Vg (x).dzag(yl,...,ym)](nxm)

where Vo is an (n+ m) x (n+ m) matrix. V¢ is exactly in the form of matrix F in
Lemma 2. Since for any feasible point v = (X7, uT)T we have g;(X) <0, i =1,...,m
and using the assumption and Lemma 2 we obtain that V¢ is a negative semi-definite
matrix. O

Theorem 7. Let the assumptions of Theorem 6 hold. If Q* ¢ M Cc R™™ and S is the
feasible set of (1), then system (6) satisfies the following statements:

(i) Equilibrium points of (6) are stable in the sense of Lyapunov,

(ii) For all points y(tg) = (XOT, ]/lg)T € M where X, € Sy the trajectory of p(t) starting
from y(t() tends to Q" as t — co.
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(iii)

For all 9 = XT, AT)T € O there exists a trajectory () with initial point y(ty) € M
converges to 9, where X is a global optimal solution of problem (1).

Proof.  (i). In this case, we prove that the equilibrium point is stable in the sense of

(i).

(iii).

Lyapunov. Consider the Lyapunov function L: M — R as

L(y) = lly - 9II>, (13)

where 9 € %, and y(t) is a trajectory obtained for system (6) starting from p(tg).
Taking the time derivative from (13) and using (6), we have

dL(y)
dt
Now by using the mean value theorem, there exists § between y and 9, such that

d
=2p-9).5 =20 -9)ew).

) - 9@) =Vo([@)(y-9)
By using Theorem 6 V@(v) is negative definite, by multiplying both sides of the
above equation by (y —9)T, we have

¥-9)" (¥ -9®) = -9 Vo) v -9).
Since the right side of the above equation is negative and ¢(9) = 0, we have

d
w9 o <0= T <o

To prove this part, we use Theorem 4. Note that system (6) is autonomous.
The function L: M — R, as stated in (13), is a scalar function with continuous
first-order partial derivatives. For all [ > 0, the following set

Q;={yeM|L(y) <1},

is bounded and for all y € inn(();), we have % < 0 where inn(Q);) is the interior

of Q(y). Now, Theorem 4 implies that every solution y(t) of (6) starting from an
arbitrary point belongs to M, converges to a set of M = Q. It should be noted
that in this discussion, the two sets R and M in Theorem 4 are the same as Q.

If y(ty) is a feasible point, then the trajectory y(t) obtained for the system of (6)
starting from y(fy) cannot be unbounded, otherwise, we have limy_,, . |[y(tx) —
?||? = +co which leads to a contradiction with Lyapunov stability of system (6).
As a result limg_, o |[p(ty) = 9lI> = 0 or M > 0, if limy_,, o [[v(tx) = 9||* = 0, then
limy o, y(tx) = 9(¢). If not, we have:

lim [ly(t)— 917 = M >0,
k—+o00

which implies that limy_,, . v(tx) = 9, where § € Q* and ||y - 9||* = M. Therefore,
there is a trajectory {y(t;)};2] that converges to an equilibrium point of system
(6). According to Theorem 3, each equilibrium point of the system (6) is a global
optimal solution of the problem (1). Therefore, the statement in item (iii) is true.

O

In fact, all RNNs are autonomous.
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Remark 2. In many problems, the attraction region of an equilibrium point is large,
so the system (6) can be stable by starting from outside the feasible set.

5 Numerical Examples

In this section, some experiments are given to illustrate the efficiency and good per-
formance of uRNN for solving optimization problems (1). The numerical testing was
carried out on a Dell laptab (2.1 GHz, 2.00 GB of RAM) with the use of MATLAB
(2008). The first three examples are for the non-convex problems and then the two
examples are written for the convex problems. The numerical results of the non-convex
examples are compared to the numerical results of Malk et al. [31] and convex examples
are compared with Nazemi [36, 37].

Example 1. Consider the following non-convex quadratic optimization problem [31,
49].
min 8xyx; + 3x§ +14x; +12x,
st 18x}+8x5+2x;-1<0,
13x% —4x)x) + 8x3 +4x, -1 <0,
5x% —10x1 x5 + 5x5 + 16x; +18x, —1 < 0.

(14)

By performing Network yRNN and starting from random initial points
y(to) = [rand,rand, rand, rand, rand 17,

we obtain X* = (—0.21901O76,—0.26801087)T and p* = (2.00739048,0.0001376,0)T.
*2
From A; = ’% we have A* = (2.014807306, O,O)T. We note that

3
Iy .o, [ 725330630160 8
A—Af”j;”i Ag ‘( 8 38.236916895 |~
1=

and det(A) =2709.44 > 0. In the system (6) a sufficiently large K could accelerate the
URNN. In other words, as the amount of K increases, the settling time of the system
decreases significantly. Figure 2 presents the state trajectories of network yRNN with
five random initial points and K =1, K = 1000. According to the numerical results, it
can be said that the convergence rate of networks yRNN and M.RNN are equal.

Example 2. (Global solution for the CDT problem, [31]) Consider the following prob-
lem:
min f(d)=3d"Bd+b'd
s.t. ||ATd+a4| <6, (15)
]l <6,

where Be §", A e R""(m <n), beR", ac R" 6 >0 and 6 > 0. The problem
(15) comes from applying the successive quadratic programming method and the trust-
region technique to minimize a general function g(X) subject to h(X) = 0 (for the details
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for k=1000 accef erate

3 4 5 6 7 8 0 0.002 0.004 0.006 0.008 0.01
t

Figure 2: The transient behavior of the yRNN with different initial points for Example 1, K =1 left
side and K = 1000 right side.

see [31]). To solve the CDT problem (15) by the theory developed in this paper, we
replace (15) by:
min f(d) = %dTBd +bTd
st g(d)=]ATd +a|?>-6% <0, (16)
oold) = I - 52 < 0.6,

where for n =m =2,

0 2

(B b [ AAT Aa (I, 0
Hf‘( b0 ) Hg, ‘2( (Aa)T  lal|2 - 62 ) ng‘( 0 52 )

By performing network yRNN and starting from random initial points, we obtain

R 3.98163 . 1.82558
d,:( ) y,:( ) a7

B:(—2 0), A:((l) g),a:(o,—6)T,b:(o,—s)T,e;:s,@:a

3.00000 1.82558

and
-3.98163 ) . ( 1.82558 ) (18)

i = ( 3.00000 ~ | 1.82558

Prr =
are two different global optimal solutions for Example 2.
Note that 5
%2
A=A+ Wi 4.6654 0 )>0'

- 2Agi:( 0  8.6654
1=

Figure 3 presents the state trajectories of network yRNN with 2 random initial
points and K = 100.

Example 3. Consider the following non-convex programming problem ([31]).

min —3xf+x§+%x§+2xi+3x§
s.t. i(x%+x§+x§+xi+x§—14)£0,

1,.,2,.2,.2 2, .2

Z(x1+x2+x%+(x4—3) ;x5—17)§0, (19)
—xpx3 —0.5x5 — 1.5x4 + x5 - 2.5 <0,

—2XpX3 + O.Sxi —9x5 <0, —xpx3—-9x5<0.
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di,d2

0 0.02 0.04 006 0.08 0.1 0.12
time

Figure 3: The transient behavior of the yRNN with different initial points for Example 2 for K = 100.

Using the network M.RNN, Malek and Hossinipour [31] obtained the optimal so-
lutions as follows

X*=(3.6051,0.0000,0.0000,1.0000, 0.0556)7,

X* =(-3.6051,0.0000,0.0000,1.0000, 0.0556)T,

with
A= A" = (5.2840,6.7160,0.0000,0.0741,0.0000)T.

Now by using network yRN N, we obtain

3.606758 3.249422
0 3.663398
X = 0 , U= 0 , (20)
0.999630707 0.3848944
0.05558959 0
and
-3.605471 3.251679
0 3.666151
Xqp = 0 » My = 0 . (21)
0.999979 0.384872
0.0555559 0
Moreover, we get
18.014 0 0 0 0
0 26.014 -0.1481 0 0
A= 0 -0.1481 27.0140 0 0 (22)
0 0 0 28.0881 0
0 0 0 0 30.0140
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In this problem, since H f and ng i =1,...,m are Z-matrices, we can conclude by
Theorem 1 X7 and X7, are two different global solutions of this problem. Figures 4 and
5 present the state trajectories of network yuRNN with two random initial points and
K =1, K=300, K=1300. According to the numerical results, it can be said that the
convergence rates of network yRNN are better than the network M.RNN.

10
ok %% k% T K=1
8 X =(x 1K X X X 5)
6 .
Xy
4
P2 X47X4
X
"o 0
-2
-4 =
*k Wk mkw ek T Xl
-6 X:(xl,xz,x3,x4,x5)
_8 1 L L L
0 10 20 30 40 50

Time

Figure 4: The transient behavior of the yRNN with different initial points for Example 3 for K = 1.

15 10
R = C=(x X X X X T K=1300
X=(x X X o X X ) k=300 8 X=X X gx X g)
10
e 6 .
5 X1 4
<; : 2 | X=X,
X 0 X 0
x X o
-5 xl -4
o m w w w m T -6 s mmmelT
-10 XT=(x )X, XX X ) XT=(X X, X g X, X )
-8
-15, -10
0 0.02 0.04 0.06 0.08 0.1 0 0.005 0.01 0.015 0.02
Time Time

Figure 5: The transient behavior of the yRNN with different initial points for Example 3, K = 300 left
side and K = 1300 right side.

To check the uRN N performance, we want to solve two examples for convex prob-
lems.

Example 4. Consider the following convex nonlinear optimization problem [36].

min xf + 2x§ +2x1xp —10x7 — 12x,
st z1+3x, <8, (23)
X2+ X5+ 2x) —2xp < 3.
The exact solution is X* = (1,2)T. By performing the network URNN and starting
from 5 random initial points we get

-~ 1:000075 w1\ _( 0.001533 (24)
~1 2000020 )7\ pp )7\ 1.414195 )
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and note that

3.99994  2.0000
A=Ar+ WAz + A2 =( 5 0000 5.999947 |7 (25)
Figure 6 displays the transient behavior based on the network yRN N with 5 random
initial points. All trajectories of the network converge to X* = (1,2)T. Moreover, when
the initial point is chosen as an infeasible point, the trajectory of the network yRNN

still converges to X*.

Figure 6: Transient behaviors of p(t) = (X T,pT)T of network yRNN with 5 various initial points in
Example 4 for K =1 and K =10.

Example 5. Consider the following convex nonlinear optimization problem [37]:

min 10x% + 2x§ + 2x§ —2(x1x9 + 3x1 X3 — XpX3)
st. —1<x,—-x, <0,

-1 SX3—3X1 <1,

1<x,+x3<2.

(26)

The first constraint is equivalent to (x; —xq)(x; —x; + 1) < 0. Similarly, the constraints
of the problem (26) are equivalent to the following constraints.

xf+x§—2x1x2+x2—x1 <0,
9x%+x§—6x1x3—1 <0,
x§+x§+2x2x3—3x2—3x3+250.

Since the problem is convex, the unique exact solution is X* = (i, i, %)T. By performing

the network y)RNN and starting from 4 random initial points we obtain

0.250452 " 0.146195
x =] 0248640 |, | mo |= 0 . (27)
0.75135 13 1.999987
Note that
3 502 -0.50 -1.50
A=Ap+) AiAgi=| 200 599 201 |>0, (28)

i=1 -1.50 2.01 2.51
and det(A) = 8.128. Figures 7 and 8 show that the trajectories of the network yRNN
to solve the above problem with 4 random initial points and K = 15,120,1000, converge
to the optimal solution of this problem. It is seen that the proposed network converges
to the exact solution X* independent of the way that we may choose the starting points.
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©0.5 K=15

Figure 7: The transient behavior of the yRNN with 4 initial points for Example 5 for K =15.

0.9 0.9
0.8 08
0.7 X3 0.7 %‘ Xy
0.6 06
o 05 - 05
i‘N 0.4 :N 0.4
< 03 x' 03
02 K XX, 0.2 K Xp X
0.1 0.1
0 0
01, 0.2 0.4 Time 0.6 0.8 1 01, 0.05 Time 0.1 0.15

Figure 8: The transient behavior of the yRNN with 4 initial points for Example 5, K =120 left side
and K = 1000 right side.

6 Conclusion

In this paper, we presented a recurrent neural network (uRNN) for solving non-convex
quadratic problems based on the Lyapunov theory. This network is a modified M.RN N
and has a simpler structure compared to that. The capability of this network is equal
to and sometimes better than M.RNN. Finally, to show the efficiency of the proposed
network, some numerical examples (convex and non-convex) were presented.
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Abstract. In a water distribution network, in order to analyze and determine its
parameters such as head and flow rate, we have to solve nonlinear hydraulic equa-
tions in each component of the network. Contrary to most of the water distribution
network simulation software, solving these equations by using the gradient method,
we propose a trust-region method to solve them, as the trust-region method is
newer than the gradient method and has well worked in mathematical problems.
To prove the effectiveness of our method, we made a comparison between our
proposed method and the well-known gradient method. The results show that the
trust-region method is convergent in all instances, but the gradient method diverges
when the dimension of nonlinear hydraulic equations of water distribution networks
increases. In addition, our results convince us that the solution obtained from the
trust-region method is more accurate compared to the gradient method. Thus,
using the trust-region method in solving the network equations can lead to a better
hydraulic analysis of the network.
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1 Introduction

Head and flow regulation in water distribution networks (WDNs) is a significant con-
cern for water utilities. Effective head and flow control throughout pipe networks are
essential to ensure rational sufficient service levels to customers for daily fluctuating
demand patterns. Simulation models are applied to estimate the distribution of pipe
flow rates and residual nodal heads (pressures) within pipe networks, in which these
hydraulic parameters have to be computed for different loading and operating condi-
tions [3]. For finding head, flow, and also hydraulic analysis some nonlinear equations
have to be solved [15, 52].

There are many methods done to solve the nonlinear equations in WDNs [40]. An
iterative method for solving these equations was first proposed by Cross [12] (This
method was also used for solving gas network equations; see [8]). Cross proposed an
approach that is used to solve the equations Q, AQ, and H related to WDNs. The
number of calculations required for convergence in the Cross method depends on the
convergence criterion (accuracy of the solution), the initial solution, the flow rate of
the pipes, and also the resistance of the pipes (R).

Cross’s method [12] solves only one equation at a time with some assumptions, such
as ignoring the effect of adjacent loops. Martin and Peter [34] proposed the Newton—
Raphson method for solving nonlinear WDNs equations, which solves all equations
simultaneously. This method is used to solve flow and node equations. However,
their approach works better in solving node equations than flow equations. Shamir
and Howard [45] and Zarghamee [56] used the Newton—Raphson method for networks
with valves and pumps. They investigated the convergence conditions of the Newton—
Raphson method and the possibility of insolvable problems. In each iteration of the
Newton—Raphson method, in order to determine the correction of the pipe discharge
values, a linear equation system must be solved. This linear system is formed by the
Jacobian matrix in each iteration. Liu [30] modified the Jacobian matrix to a diagonal
matrix. He demonstrated that by using the diagonal matrix, the speed in solving the
linear equation is accelerated fast in each iteration. Moosavian and Jaefarzadeh [36]
illustrated that the approach proposed by Liu has two disadvantages. One of them is
the lack of convergence in large WDNs, and the other is high fluctuations to achieve
convergence. S0, they suggested that some network pipes must be temporarily removed
during the analysis process. They also halved the amount of correction per repetition
to reduce fluctuations, but they increased the number of repetitions until the final
solution was reached; see [36]. It is also important how to choose the initial solution
in this method. If the wrong initial solution is chosen, then the Newton—Raphson
method diverges. There are more suggestions for improving the convergence of the
Newton—-Raphson method. Most of these suggestions correct the pipe flow rates per
repetition (see [4, 14, 28, 29, 39, 43, 44, 46, 47]). Based on the Broyden method [9],
Tabesh [49] provided a relation for finding the correction rate of flow rate in each
iteration. Tanyimboh et al. [50] proposed a line search method in order to accelerate
the convergence.

Wood and Charles [53] used the linear theory method to solve flow equations. They
showed that their proposed method is too fast and independent of the initial solution.
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Also, Collins and Johnson [10] and Isaacs and Mills [22] used the linear theory for
solving node equations, which is usually better for solving flow equations than node
equations. Each iteration of this method assumes a value for the flow rate of the pipes
based on the flow rate obtained from the previous iterations. Using this hypothetical
value, a linear equation system that is approximately equivalent to a network equation
system is solved. During the convergence process of this method, fluctuations occur.
These fluctuations reduce the convergence rate of the linear theory method. Due to
these fluctuations, Nielsen [37] proposed using a combination of linear theory and the
Newton—-Raphson method, so the initial solution of the Newton—-Raphson method is
produced by linear theory. For the purpose of increasing the speed of convergence,
Bhave [6] provided a method for determining the hypothetical flow rates of each iter-
ation. He suggested using the hypothetical mean flow rate of mth and the flow rate
obtained in the mth repeat as the hypothetical flow rate of m + 1.

The most common method currently used in many network simulation software,
such as EPANET, is the gradient method. Todini and Pilati [51] introduced this method
for WDNs. The gradient method finds the solution of the equations in each iteration
solving a linear equation system. Although more equations need to be solved in this
method, Todini and Pilati [51] have shown that this method is very computationally
robust. Powell [43] solved this algorithm by using Lagrange coefficients for optimization
problems with equality constraints. The gradient method is somewhat independent of
the initial solution, but if the initial solution is close to the final solution, then the
degree of convergence of this method is at least two [5]. See other works for solving
WDNs in [2, 7, 13, 18, 20, 21, 26, 24, 32, 33]. See the summary of literature review in
Table 1.

The trust region is a newer method compared to the gradient method. So far, the
trust-region method for solving equations of WDNs has not been investigated and we
use the trust-region method to solve WDN equations. The results show that the trust-
region method is more accurate in solving WDN equations compared to the gradient
method. So, the trust-region method can provide a better hydraulic analysis of WDN.
Here, we use the trust-region method for solving hydraulic equations in a WDN.

The rest of our work is organized as follows. In Section 2, we provide the necessary
definitions. We propose a trust-region method for solving flow equations in Section
3. In Section 4, we implement our proposed algorithm on several test problems and
compare them with the gradient method. Finally, conclusion will be resented in Section
5.

2 Preliminaries

WDNs are designed in different types. Serial networks, branching networks, looped
networks, and composite networks are among the types of WDNs. Here, we give some
basic definitions of WDNSs.

Definition 1 (Node). [48] The point of intersection of several pipes, as well as the
starting and endpoints of each pipe, is called a node.
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Table 1: Survey of literature review

Names of authors

Type of problem

Solving methods

Cross’s method [12]

Nonlinear WDNs equa-
tions

Iterative method

Martin and Peter [34]

Nonlinear WDNs equa-
tions

Newton—Raphson method

Shamir and Howard [45]

Nonlinear WDNs equa-
tions

Newton—Raphson method

Zarghamee [506]

Nonlinear WDNs equa-
tions (Networks with
valves and pumps)

Newton—Raphson method

Liu [30] Nonlinear WDNs equa- |Linearization approach
tions

Moosavian and Jae-|Nonlinear WDNs equa-|Modified Liu’s method

farzadeh [36] tions

Tabesh [49] Nonlinear WDNs equa- |Iterative algorithm based on the
tions Broyden method

Tanyimboh et al. [50] |Nonlinear WDNs equa-|Iterative algorithm based on line
tions search method

Wood and Charles [53] |Nonlinear WDNs equa-|Linear theory method to solve flow
tions equations

Collins and Johnson|Nonlinear WDNs equa- |Linear theory for solving node equa-

[10] tions tions

Isaacs and Mills [22] Nonlinear WDNs equa- |Linear theory for solving node equa-
tions tions

Nielsen [37] Nonlinear WDNs equa-|Hybrid algorithm based on the
tions linear theory and the Newton—

Raphson method
Bhave [6] Nonlinear WDNs equa- |Tterative algorithm for determining

tions

the hypothetical flow rates of each
iteration

Todini and Pilati [51] |Nonlinear WDNs equa-|Gradient method
tions

Powell [43] Nonlinear WDNs equa- |Iterative algorithm by using La-
tions grange coefficients

Definition 2 (Consumption node). [48] The nodes from which water is removed are
called consumption nodes.

Definition 3 (Source node). [48] The nodes through which water enters the network
are called source nodes.

Definition 4 (Loop). [48] The closed environment that creates several interconnected
pipes is called a loop.

Each WDN consists of different components, such as storage tanks, pipes, valves,
pumps, and so on; see [48]. Each of these components can affect the head and flow.
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The characteristics of each of these components are described by the head-flow rela-
tionship in that component. For example, the head-flow relationship for network pipes
is obtained from the following relationship (see [48]):

hij = H; = Hj = R;;Q;;1Qy"", (1)

where h;; is the decrease of energy (hij shows the amount of head loss in the pipe
ij). Moreover, Q;; and R;; represent the current passing through the pipe ij and the
resistance constant of the pipe ij, respectively. Also, H; and H; are equal to the head
in nodes i and j, respectively. The direction of water flow in the pipes of a distribution
network is always from more heads to fewer heads. When water is transferred from one
node to another through a pipe, its hydraulic energy is reduced due to friction [27].
This shows the decrease in energy in relation to (1), which is denoted by the symbol
hij. In other words, h;; is equal to the amount of head loss in the pipe ij. Moreover, n
is the power of water flow, and to calculate it, we use the Hazen—Williams method. In
the Hazen—Williams method, the value of # is considered equal to 1,852, and the value
of R;; is obtained from the following equation:

(X.Lij
Rij = C1'85_2.ij‘87' (2)
where «a is equal to 10.675 (in the metric system) and L, C HW,;» and D;; indicate the
length of the pipe ij (in meters), the Hazen-Williams coefficient of the pipe ij, and
the diameter of the pipe ij (in meters), respectively. The Hazen-Williams coefficient
depends on the characteristics of the pipe, such as the material, age, and so on, and it
is determined and announced by the pipe’s manufacturers [23].
If the head is specified at both ends of a pipe, then the value of Q;; is calculated
based on (1) as follows:

H n
Qij= [' » |) sgn(H; ~ Hj), (3)

where sgn is the sign function. For the hydraulic analysis, as well as determining the
parameters of a WDN, the nonlinear equations in the network components must be
solved. These equations are obtained according to the network components and using
the two basic laws of continuity and energy survival.

Definition 5 (Continuity rule). [48] According to this rule, the sum of the input
current values in each node is equal to the sum of the output current values from that
node. In other words,

ZQii _ ZQ"J' =q;, for all j=1,...,NJ, (4)

Z]EI]] in l]EI]] out

where ¢; is the input or output flow rate of node j, I]; represents all the pipes connected
to node j, and NJ is the number of nodes in the network. Some of the equations
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obtained from this relation may not be independent. In fact, the number of independent
equations obtained from (4) is equal to the number of consumption nodes. Therefore,
(4) is not used for source nodes.

Definition 6 (Energy rule). [48] This rule is used for all loops in the distribution
network to write equations. According to this law, the total head loss inside a loop is
considered equal to zero, that is,

Z hz] = Z RijQileijln_l =0, for all L = 1,...,NL, (5)
ijel], ijel],
where, I]; represents all loop pipes L and NL is equal to the number of network loops.
If the direction for water flow in the pipe is clockwise, then the head loss sign for that
pipe in (5) will be positive; otherwise, it will be negative (In the equations written in
terms of flow, the mentioned symbol is included in the coefficient of resistance of the
pipe).

Note: The direction of water flow in the pipes cannot be determined before solving
the network equations. For this reason, first, the direction of flow in the pipes is
hypothetically determined, and the network equations are written based on it. After
solving the equations, whenever the flow of a pipe is obtained as a negative number, it
means that the direction of flow in this pipe is assumed to be the opposite. However,
the amount of current is correct, and there is no need to solve the equations again.

According to Definitions 5 and 6, different equations can be written for the analysis
of WDNs, including Flow, node, ring equations, AH equations, and head-flow equations.
Here, we solve equations of the flow system. The number of flow equations is equal to
the number of pipes in the network, and the unknown of these equations is the flow
rate of the pipes. Flow equations are written by using both the laws of continuity
and energy. In the flow equations, the equations derived from the law of continuity
are all linear, and the equations derived from the law of energy are all nonlinear. By
combining (4) and (5), the system of flow equations is obtained.

Now, using the laws of continuity and energy, we write the flow equations for the
network in Figure 1 as follows:

91 100m A, 5
-
40 30
I i 1
1 4
Hj 2 6

3
TR Fa
0.3 q” #m

Figure 1: A small sample of WDN [51].

Node 3: Q1 -Q3-0.3=0,
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Node 4: Qr,+Q4—-Q5-0.2=0,
Node 5: Q5+ Q;-0.4=0, (6)
Node 6: Qg — Qg5 —0.1 =0,

Loop 1:20Q,|Q["™! - 30Q4|Qu" " - 10Q5]Qs3[" ! = 40Q;|Q;|"" =0,
Loop IT: 40Q5|Qs|" ™" = 50Q;|Q7["™" = 20Q6|Qs|" " +30Q4/Q4"™" = 0.

By solving a system of equations (6), the flow rate of all network pipes is obtained.
Methods such as Cross, Newton-Raphson, linear theory, and Gradient have been used
to solve the equations of water supply networks. In this paper, the trust-region method
is used to solve these equations. We will explain more about this in the following
section.

3 Trust-Region Method for Solving the System of Flow Equations

As a kind of numerical method for solving nonlinear optimization problems, the trust-
region method has been widely studied in recent decades [55]. The trust-region method
was first used to solve unconstrained optimization problems by Powell [43], of which
the distance between the iteration points in the current iteration cycle and the cycle
before should be limited. In this method, by applying the Taylor-series expansion, a
quadratic model is used to approximate the objective function. It can be thought that
there is a neighborhood around the current iteration point within which we trust the
surrogate model. Such a neighborhood is called a trust region. The size of the trust
region is tuned by the performance of the algorithm in the previous search; see [38].
See other works [11, 16, 35, 54].

The equations of WDNs are nonlinear. So far, different methods have been proposed
to solve nonlinear equations; see [1, 17, 19, 25, 41]. One of the desirable and efficient
methods to solve the system of nonlinear equations is to use the existing methods in
optimization. In other words, solving the system of equations is equivalent to solving
an optimization problem. Therefore, instead of solving the system of equations, the
equivalent optimization problem can be solved. To use these methods, the system of
equations must first be turned into an optimization problem. Then, using the trust-
region method solves it.

In this section, first, we explain how to convert a system of equations into an
optimization problem and then propose a trust-region algorithm to solve it.

3.1 Converting the System of Equations into an Optimization Problem

In this section, we explain how to convert a system of equations to an optimization
problem. Consider the system of equations r(x) = 0, in which » : R" — IR" is a vector
function as follows:
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r = 1 | (7)

7n(X)

where r; : R" > R, for i =1,2,...,n, is the ith equation of the system r(x) = 0. The
following lemmas can be obtained easily.

Lemma 1. The vector x* is the solution to the system of equations r(x) = 0 if and only
if [|7(x*)|| = 0.

Lemma 2. The vector x* is the solution to the system r(x) = 0 if and only if the optimal
solution to the problem min||r(x)|| be zero.

Proof. Suppose that x* is the solution to r(x) = 0, based on Lemma 1, ||r(x*)|| = 0. On
the other hand, ||[r(x)|| is always positive, so, the solution to the problem min||r(x)]| is
Z€ero.

The converse of the theorem follows similarly. O

Therefore, instead of solving the system of nonlinear equations, the equivalent op-
timization problem can be solved. If the solution to the optimization problem is zero,
then the system of equations will have a solution, and the solution is equal to the so-
lution to the optimization problem. Indeed if the solution to the optimization problem
is a nonzero number, then the system of equivalent equations will not have a solution.
The system of equations may also have more than one solution, in this case, the equiv-
alent optimization problem will have several optimal solutions. Hence, the following
optimization problem can be considered equivalent to solving the system r(x) = 0:

min %||r(x)||2. (8)

Now, considering the system of flow equations as r(Q) = 0, according to (8), we
have

1
min Sl QI (9)

Problem (9) can also be written according to the flow equations as follows:

L[ 2 NI 2
ming| 2| L Qurar) v )| ) R | (10)
=T \ijely, =1 \ijelJ,

where R;; is the constant of ijth pipe resistance constant and I]; and I]p, respectively,
represent the pipes connected to node j and the pipes in the L ring. Also, NJ and NL
are equal to the number of nodes and network pipes, respectively. Therefore, model
(10) is an unconstrained and nonlinear optimization problem. This model can be solved
by different optimization methods. Here, we use the trust-region method to solve (10).
In what follows, we describe this method.
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3.2 Trust-Region Method

Algorithms solving optimization problems usually start from an initial solution and
then improve the current point in each iteration. For this reason, these algorithms
are also known as iterative algorithms. The strategy of transition from one iteration to
another is a factor that distinguishes iterative algorithms. In general, iterative methods
are divided into two main categories [38]:

e Line search methods,
e Trust-region methods.

In the line search methods, first, the direction of movement is determined and then the
length of the step is decided. Indeed in the methods of the trust-region, first, the length
of the movement step is determined and then the direction is decided according to the
selected step length. We explain the trust-region method for solving the optimization

1
problem (9) assuming f(Q) = §||r(Q)||2 as follows.

Suppose that Qy is the flow rate in the kth iteration. In iterative methods for
solving optimization problems, Q. is updated as follows:

Qk+1 = Qk + P (11)

where the vector py is selected in such a way that the maximum improvement for the
problem objective function occurs. In each iteration of the trust-region method, for
finding py, by using the Taylor series, an approximation of the objective function is
obtained as follows:

F(Qu+p)= fi+glp+ 5PV F(Qs + tP)p, (12)

where fi = f(Qx), & = Vf(Qk), and t is a number in the range (0,1). The Jacobian
matrix (J) can be used as a suitable approximation instead of Vf and V2f [38]. By
replacing Vf = ]kT e and V? f = ]kT Jk, a suitable approximation is obtained in each
iteration of the objective function of the problem. Also,

1 1
my(p) =fk+pTIkTrk+§pTJkTIkp = 5l +Jipll%, (13)

where my(p) is an approximation of the function f(Q) around the point Q. The
difference between the approximate function my(p) and the function f(Qy + p) is equal
to O(||p||?). If the value of p is small, then the difference between the two functions will
be small. Therefore, in each iteration of the trust-region method, to find the suitable
direction, the following optimization problem must be solved:

) 1
min my(p) = fitp et g i Jp st llpll< A (14)

where Ay is the radius of the trust-region in the kth iteration. The value of A; should
be chosen such that my(p) and f(Q) are approximately equal in this region. Moreover,
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pk is the solution of (14). In fact, py is the direction in which the most reduction for
mi(p) occurs. As mentioned, if p is small, then the value of my(p) and f(Q) will be
close to each other. If small Ay with |[p]| < Ay is selected, then the two functions my(p)
and f(Q) in this region behave similarly. Hence, for f(Q), the largest possible reduction
occurs by moving from the point Qj in the direction of px. Therefore, in each iteration
of the trust-region method, instead of solving the main problem, problem (14) will be
solved.

As mentioned, choosing the radius of the trust region is important. If the perfor-
mance of the algorithm is good, then the radius of the region must be increased in order
to have a better speed of convergence. If the algorithm performance is poor, then the
trust region decreases for greater accuracy. The performance of the algorithm in each
iteration is determined by the following formula:

0 _fQO-f(Qitpr) _ IIn(QuIP =~ lIr(Qi + piolll® (15)
im0 —milp) T TIM(QOIP =TI (Qe) + T(Qpil?

If px =1, then the approximate function my and f will be closer to each other in
the existing area. In other words, if the value is closer to one, then the algorithm has
a better performance. The main steps of trust-region can be summarized by a pseudo
code as Algorithm 2 below.

Algorithm 2 Trust-region algorithm

Input: A>0, Ay (0,A), and ne [0,%).

1: For k=0,1,2,..., do the following operations:

1-1 : Obtain the value of p; by solving (14).
1-2 : Calculate the value of py using relation (15).
1-3 : Find Ay, using pg by
1-3-1: If py < §, then Ay, = 1A
1-3-2: If py > % and ||pkll = Ak, then Ap,; = min(2A;, A); else Ag,q = Ag.
1-4: Find Qg,1, using py and 7 by
1-4-1: If py >, then Qp 1 = Qk + pi; else Qpyq = Qk.

Output: Qy and f(Qx).

The details of the steps associated with Algorithm 2 are described next.
The maximum trust-region radius, the trust-region radius for the first iteration, and 5
should be given as input to the algorithm. The parameters of our proposed algorithm
are set by IRACE PACKAGE [31] to ensure fair space, A = 0.9, Ag = 0.9 and 7 = 0.2.
In step 1-2, the optimal solution is obtained through an iterative process. For this
purpose, in each iteration in step 1-1, a quadratic approximation (14) of the original ob-
jective function (%llr(Q)lP) is calculated based on the solution of the previous iteration.
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Then by solving the updated equation (14), the previous iteration solution improves.
To solve equation (14), the Dogleg algorithm (The Dogleg algorithm is described be-
low) is used. In step 1-2, based on the solution obtained in step 1-1, the value of pj
is calculated. A larger py (close to 1) indicates that the approximate function of (14)
and the original objective function are close to each other.

Based on the calculated py in step 1-3, the trust-region radius of the next iteration
is decided. Also, px < % indicates that the approximation obtained from step 1-1 is
not an appropriate approximation for the original objective function. In this case, in
order to increase accuracy, the trust-region radius becomes smaller. In addition, py > %
indicates that the approximation obtained from step 1-1 is a very good approximation
for the original objective function. In this case, in order to increase the speed of
convergence, the trust-region radius increases. Moreover, % < pk < % indicates that
the approximation obtained from step 1-1 is a normal approximation for the original
objective function. In this case, the trust-region radius does not change.

In step 1-4, a decision is made based on py whether or not to accept the current
iteration solution. Also, py <7 indicates that the approximation obtained from step 1-1
is not a suitable approximation for the original objective function. Therefore, accepting
the solution obtained from the approximate function may complicate the convergence
process of the algorithm. For this reason, in this case, the solution obtained from step
1-1 will not be accepted. In this case, step 1-1 is repeated with the same approximation
function as the previous one, except that the trust-region radius is reduced in step 1-3.
Hence, it is expected that repeating step 1-1 will lead to a more accurate solution.

The parameters and variables of the proposed method for solving the equations of
the WDN are reported in Table 2.

Table 2: Parameters and variables of the proposed method for solving the equations of the WDN

symbol  Type Expression
R Parameter The resistance constant of the pipe;
Qo Parameter The initial flow of pipes (initial solution);
q  Parameter The flow that exits (or enters) the network at each node;
Ao Parameter The radius of the trust-region is the first iteration;
A Parameter Maximum radius of the trust-region;
n  Parameter The value used to reject or confirm the solution to each iteration;
Q Variable The flow that passes through the network pipes.

3.3 Dogleg Algorithm

This section describes the Dogleg algorithm. The Dogleg algorithm first removes the
quadratic phrase of the objective function (14) (%pT ]kT Jxp) and solves the following
linear optimization problem:

min fi+p Jlre st lpll < Ay (16)
peR”
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The solution obtained from the problem (16) is called p;. Since the objective
function of problem (16) is linear, it can be solved easily. We know that the value
of the objective function always decreases by moving in the direction —gx = —]kT -
Therefore, the lowest value of the objective function (16) is obtained for p; = —aJ kT Tk,
so that the higher a, the lower the value of the objective function (16). Given that in

problem (16) [|p;ll < Ag, a value is equal to ”]A i Hence, the solution to problem (16)
Tk
is obtained from ’
Ag
pp=————J{ 1% (17)
||]k il

Linearizing the objective function of problem (14) reduces the accuracy of the ob-
tained solution. For this reason, after calculating the solution to problem (16), the
Dogleg algorithm solves the following quadratic problem in order to increase accuracy:

i ) st lTpill < Ag 18
min mi(tpy) st |lTppll < Ag (18)

The solution obtained from the problem (18) is called 7. Since the objective func-
tion (18) is a univariate quadratic function, solving problem (18) is very simple (Set
the differential of the function equal to zero and solve a simple equation). Accordingly,

W nlPP
Aerd T UL TN e
to the constraints of problem (18), it must be ||Txpill < Ag. Since [|pil| = Ax (according

o (17)), it must be 7, < 1. Thus 7} is obtained from (19).

the least value of the objective function (18) occurs for 7 = According

L rel®
NN

T, = min{1, (19)

So, if 7 <1, then 7ip; is a better solution to the problem (14) compared to p;.
The 7p; is called p;. and it obtains accordingly as follows.

Ay
—— It 20
Pk |wknkk (20)

If [[pill = Ak, then the Dogleg algorithm considers py = p; as the approximation
solution to (14). If [[pill < Ay, then we provide another direction to calculate the
solution to (14) for increasing the convergence speed. To determine this direction, the
following problem must be solved unconstrained:

1
T;T T;T
= fi + + = . 21
,rféler:} mi(p) = fi+p T et 50" I Jip (21)

The solution to the problem (21) is called p],;. Problem (21) is an unconstrained
quadratic problem. Therefore, to obtain p{(, it suffices to set the differential of the

objective function to zero (]kT g+ % J kT Jxp =0 ). By solving this simple linear equation,
we have
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pl == 10 Ul ) = =T e (22)

For finding the approximation solution to problem (14), the Dogleg algorithm uses

the combination of the two directions p; and p;(. The main steps of the Dogleg algorithm
can be summarized as Algorithm 3 below.

Algorithm 3 Dogleg algorithm

Input: Trust-region radius (Ay), Jacobian matrix (J;) and Vector of transactions

(k)
1:  Calculate the value of py using relation (20).
1-1: If ||p;|l = Ak, then set py = p;.
1-2: else, do the following:
1-2-1: Calculate the value of pi using relation (22).

1-2-2: Set py =pj + T(p;; — D)
1-2-3:  Calculate the maximum value of 7 € [0,1] as ||p|| < Ag.

Output: Vector py.

3.4 Convergence of the Proposed Method

In this paper, to solve equations of WDN; the optimization problem (10) is solved using
the trust-region method. problem (10) is an unconstrained optimization problem. So
if V(f(Q)) =0, then Q will be the optimal solution. In [38], it proved that the gradient
sequence created in the trust-region method converges to zero (for # > 0). Hence,
to solve the problem (10) the trust-region method is convergent. In addition, the
convergence of the trust-region method in the general case has also been proved in [38].

4 Numerical Results

In the hydraulic analysis software of WDN, the use of the gradient method to solve
network equations is popular. Therefore, in this section, we compare the performance
of the proposed method with the gradient method using several numerical examples.
All executions are done on a notebook with characteristics of CPU: intel core i5 2520M
2.5GHz with 8 GB RAM under Windows 7 home premium in MATLAB R2017b soft-
ware. In the following, the gradient method for solving the equations of WDN is briefly
explained. Then, study examples are introduced, and finally, the performance of the
two methods of trust-region and gradient are compared in terms of accuracy and speed.
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4.1 Gradient Method

In order to hydraulically analyze a WDN, its hydraulic equations must be solved.
The gradient method is currently used in many popular commercial software, such as
WATERGEMS and EPANET to solve these equations. For solving the equations of
the WDN, the gradient method solves a linear equation system in each iteration. This
system includes two types of equations. The first type is continuity equations (4) that
do not need to be updated in each iteration. The second type is the below equations
(23), which must be updated in each iteration according to the solution of the previous
iteration.

Ht+1,oz’ _Ht+1,oj - (”Rox|Qt,ox|n71)Qt+l,x :(1 - ”)Ron?,oxl X = 11""NP1 (23)

where, Hy,1,0; and Hyiq,; represent the head in nodes i and j in the iteration of t +1,
respectively. Also, R,, indicates the resistance of the pipe and Q ,, the pipe flow x in
the iteration of t. Thus the gradient method in each iteration forms a linear equation
system and then solves it. For more information, we refer the reader to [51].

4.2 Examples

In this section, some study examples are introduced.

Example 1. [49] Figure 2 shows a simple WDN. This network has no valve and pump
and also has two source nodes and four consumption nodes. The flow equation system
of this network has seven equations. This system includes four linear equations and
three nonlinear equations.

3] Hs - 2
>
» 10 3 q2f95 m 20

Yo

0.3

Figure 2: WDN of Example 1 [49].

Example 2. Figure 3 shows a WDN having two source nodes and four consumption
nodes. This network consists of four loops. The system of equations related to this
network consists of four linear equations and five nonlinear equations. Therefore, in
this example, the number of nonlinear equations is more than linear equations. The
resistance constant of the pipes of this network is reported in Table 3, and the amount
of harvest in the consumption nodes is reported in Table 4.
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Table 3: Constant resistance of network pipes of Figure 3

Pipe| R |Pipe R
1 20 6 |10.7365
2 30 7 30
3 40 8 200
4 1100 1| 9 200
5 |23.53

Table 4: Water withdrawal from network consumption nodes of Figure 3

Consumption node|2| 3 4 5
Harvest rate 0]/0.211.1590/0.7059
2 5
] 6
4

Figure 3: WDN of Example 2.

Example 3. [49] The WDN of Figure 4 consists of a pump and two spring nodes.
The flow equations of this network have eleven variables. These equations consist of
seven linear equations and four nonlinear equations.

this network is given in Table 5.

The pipe resistance constant of

Figure 4: WDN of Example 3 [49)].
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Table 5: Constant resistance of network pipes of Figure 3

Pipe| R |Pipe R

1 (0.0072| 7 | 68.5175
0.1202| 8 | 16.8791
0.0801| 9 |102.7762
0.4329| 10 |102.7762
0.2886| 11 | 0.3055
1.7573

N Ul = W N

Example 4. The WDN of Figure 5 consists of seventeen nodes, twenty pipes, and
four loops. The flow equations for this example have twenty variables. The amount of
discharge from the nodes of this network, as well as the resistance constant of its pipes,
is given in Table 6. The values of nodes 1 and 13 are 300 and 250, respectively.

Figure 5: WDN of Example 4.
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Table 6: Flow rate picked up and constant resistance of network pipes of Figure 5

Row|Constant pipe resistance R|flow rate picked up

1 40 *

2 10 0.7956
3 60 0.2089
4 60 0.3536
5 10 0.7716
6 10 0.5142
7 80 2.0484
8 120 0.1157
9 15 0.1726
10 12 0.0511
11 240 0.0931
12 80 0.2092
13 120 *

14 120 0.3559
15 10 0.8339
16 10 1.2614
17 20 0.1186
18 120 *

19 120 *

20 120 *

Example 5. The WDN of Figure 6 consists of sixty-three nodes, 110 pipes, and 48
loops. The flow equations for this example have 110 variables. The resistance constant
of the pipes related to this network is written on the pipes of Figure 6. The amount of
discharge from the nodes of this network is given in Table 7. The head of nodes 1 and
55 are 200 and 100, respectively.

Table 7: Flow rate picked up and constant resistance of network pipes of Figure 6

Row 1123|456 |7[8|9]10(11(12]13|14|15|16|17|18|19]20]|21

flow rate picked up| - [0.3/0.2/0.1{0.3]0.5(0.3/0.7(0.2]0.5(0.3]0.2(0.1]0.4(0.1]0.3{0.5]0.2{0.5]0.1{0.2

Row 22123124125(26(27|28[29|30(31(32(33|34|35|36|37|38(39|40 41|42

flow rate picked up|0.3]0.6(0.5/0.3/0.2]0.3(0.2/0.5(0.2]0.3(0.4/0.2(0.3]0.2(0.3]0.2(0.3]0.1{0.3]0.3|0.2

Row 43144 (45|46 474814950 |51 |52 |53 |54|55|56(57|58]59|60|61|62|63

flow rate picked up|0.1]0.3/0.5/0.3|0.2]0.3|0.2(0.5/0.2|0.7| - |0.3/0.2]/0.5/0.4]/0.5|0.3/0.5/0.1(0.5/0.6

4.3 Examining the Trust-Region Method

In the following, we compare the trust-region method with the gradient method in
terms of convergence speed and accuracy. Table 8 shows the results of the trust-region
and gradient methods for Examples 1 to 5. In Table 4 the stopping criterion for both
methods is considered |f(Qx) — f(Qr_1)| < €.
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10 2 20 3 30 4 10 5 20 6 40 7 10 8 10 9
o S > S 5 N
10 10 10 10. 10. 10 10 10 10
10 10 110 12 20 1330 1410 15 20 16 40 17 10 18
< > > >
104 10y 10 104 204 30 104 204 404
19 10 20 10 21 10 22 10 23 10 24 20 25 10 26 10 27
> > >
20 30 10 20. 40 10. 104 10 104
28 10 29 20 30 30 31 10 32 20 33 40 34 10 35 10 36
N > S > N
10 10 10 10 20 30 10. 20. 40.
37 10 38 10 39 10 40 10 41 19 42 20 43 20 44 20 45
> > > > > > >
20 20. 204 20 20 20 20 20 20
46 20 47 20 48 20 49 20 50 30 51 30 52 19 53 20 54
7 > > 7 7
204 204 204 204 20 20 204 20 204
20 56 20 57 20 58 20 59 20 60 20 61 30 62 30 63
& S 'y N 3 S

Figure 6: WDN of Example 5.

Table 8: Comparison of trust-region and gradient methods

Convergence | Example 1|Example 2|Example 3|Example 4| Example 5
Dimension 7 9 11 20 110
Gradient Time 0.018 0.011 0.020 0.023 -
Iteration 5 5 5 4 -
Accuracy 0.0054 |2.52e-05| 60.2242 0.0961 |Not converge
Trust-Region Time 0.052 0.032 0.043 0.045 1.49
Iteration 8 8 31 6 26
Accuracy |2.88¢—31|1.20e—29| 0.0224 |5.87¢—28| 9.85¢-27

By using the value of the objective function of problem (10), we can conclude that
if the value of the objective function of problem (10) is low then the accuracy of the
obtained solution is high. Hence table 8 compares the accuracy of the trust-region
method and the gradient method based on the objective function value of problem
(10). As can be seen, in Examples 1 to 4, the accuracy of the trust-region method is
much better than the gradient method. Example 5 is related to a relatively large water
distribution network. The gradient method does not achieve convergence in solving the
hydraulic equations of this network, but the trust-region method solves the equations
of this network with reasonable accuracy and implementation time.

EPANET software is a common software in the hydraulic analysis of WDNs. This
software uses the gradient method to solve network equations. For a more applied
comparison, the following network (Figure 7) was implemented in EPANET software.
Also, the hydraulic equations governing this network were solved by the trust-region
method.
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Figure 7: Implement a WDN in the EPANET software.

Table 9 compares the accuracy of the trust-region method with the accuracy of
solving equations by EPANET.

Table 9: Comparison of trust region and EPANET software

Method Solution accuracy Dimension
EPANET (Gradient) 0.0080 40
Trust-region 0.0010 40

As can be seen, solving the network equations using the trust-region method is more
accurate than the solution obtained from the EPANET software.

In general, more convergence and better accuracy are the advantages of the trust-
region method compared to the gradient method. Hence, using the trust-region method
compared to the gradient method can provide a better hydraulic analysis of a water
distribution network.

The gradient method has performed somewhat better in terms of convergence speed.
Therefore, changes in the method of trust-region to increase the speed of convergence
can be considered for future research.

5 Conclusion

Here, for solving nonlinear hydraulic equations, we proposed a trust-region method.
We solved some randomly generated test examples and made a comparative study
to show the effectiveness of our proposed algorithm with the gradient method. The
results showed that the trust-region method is more accurate than the gradient method,
and also, the results show that the gradient method can not be converged when the
dimensions of the problem become high, while the trust-region method solved these
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equations with suitable accuracy. Therefore, using the trust-region method can provide
a better hydraulic analysis of a WDN.
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1 Introduction

Currently, one of the most widely used parts of applied mathematics belongs to frac-
tional calculus. In recent years, this field has become an emerging position for science
and engineering researchers with a wide range of applications. The range of applica-
tions of fractional calculus is increasing rapidly, including in pharmacokinetics [32],
hyperchaotic system [30], radar-guided missile [36], quantum mechanics [20], stochastic
programming [7], control theory [23], and image processing [1]. Numerical methods
for solving fractional optimal control problems (FOCPs), on the other hand, have re-
ceived much attention in recent years due to their ease of use and flexibility. Increasing
the accuracy of these methods improves the results in practical applications, so the
development of more accurate methods is of interest to researchers. Direct and indi-
rect methods are the two main approaches in solving optimal control problems (OCPs)
and more recently FOCPs [26]. In the current paper, we use a direct method to solve
such problems. To use the direct method, a basic polynomial is needed to discretize
FOCP. Various methods are developed with different polynomials such as Legendre
[21], Jacobi [9], Bernstein [24], Boubaker [25] and Taylor polynomials [39]. Some other
works in solving FOCPs that have been done recently and are of high accuracy are
[3, 4, 15, 31, 37, 38]. Here, we use linear B-spline functions as basic polynomials [17].
Spline and B-spline polynomials were first introduced by Schoenberg in 1946 in his
landmark paper. In this article, he states the theoretical foundations for this issue
[28, 29, 34]. Due to the desirable properties of polynomial splines, they play a sig-
nificant role in numerical analysis and approximation theory. Lakestani et al. [18]
constructed the operational matrix of fractional derivatives using B-spline functions
and solved fractional differential equations with the help of this matrix. This matrix
was then used to solve various problems, including the problem of OCP in [11].

In numerical methods, sometimes an operational matrix of derivation [10, 11], and
sometimes an operational matrix of integration [6, 12], is used. We choose the oper-
ational matrix for Riemann-Liouville integration. We represent this matrix with the
equation.

19Dy (t) = Z9Dy (1),

where [% is the Riemann-Liouville integral operator of order a, Z® is the operational
matrix of fractional integration and the elements of ®@,,(t) are B-spline basis functions.
We utilize this matrix to transform FOCPs into a nonlinear programming one and then
solve it by suitable algorithms. In this paper, the operational matrix of the Riemann-
Liouville fractional integral of B-spline functions are rewritten with the help of Laplace
transforms, then using this matrix and in the form of a new numerical method, the
fractional optimal control problem is solved. The results of the new numerical method
are compared with the results of the numerical methods described in [6, 13, 15, 21, 35].

The paper is organized as follows. First of all, in Section 2, some preliminaries
of fractional calculus and some necessary definitions of linear B-spline functions are
briefly reviewed. Details on the construction of the operational matrix of fractional
integration are reported in Section 3. The structure of the fractional optimal control
problems is stated in Section 4. The new numerical method is presented in Section 5.
In Section 6, the convergence of the proposed method is considered. In Section 7, we
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apply our numerical method to solve four examples. Finally, Section 8 completes this
paper with a brief conclusion.

2 Introductory Definitions

2.1 The Caputo Fractional Derivative and the Riemann-Liouville Integral
Operator

Definition 1. The Caputo fractional-order derivative is defined by [8]

1 t x(n)(,[)
o _ _ <
D%x(t) = ( ) J;) (= r)erin dt, n—-1<a<n, nelN, (1)

where a > 0 is the order of the derivative and n is the smallest integer not less than a.
Definition 2. The Riemann-Liouville fractional integral operator of order « is defined

by [8] t
1 x(7) 1 .
I19x(t) = ['(a) J;) (t—T)l-@ dr = r(a)tq (1), a>0,

x(t), a=0,

(2)

where # indicates the convolution product.

The relationship between the Caputo derivative and Riemann-Liouville integral is
given in the following equation [8]

1*(D%(1) =y(t)- ) =y™0), (3)

where n—1 < a < n and y¥(0) are the k-th order derivative of y(t) at t = 0.

2.2 Linear B-Spline Functions

A spline function of order n complies with a piecewise polynomial function of degree
n—1. In these functions, knots are the junction of the pieces. The B-spline is short for
base spline, first introduced by Isaac Jacob Schoenberg. These basic functions are semi-
orthogonal and have unique features that distinguish them for use in approximating
functions. One of the most important features of B-spline functions is the continuity
of themselves and their derivatives. An arbitrary function can be approximated by
a linear combination of B-spline functions [14]. Linear B-spline functions (the second
order) are as follows

ti—k, k<t;<k+1,
Gir(t)=32—(t;—k), k+1<tj<k+2,k=0,...,2" -2, (4)

0, otherwise,



80 Using the Integral Operational Matrix of B-Spline .../ COAM, 7 (2), Summer-Autumn 2022

with left-hand side boundary functions

2—(t;—k), 0<t;<l,k=-1,
() = 5
Pik(t) {O, otherwise, (5)
and with right-hand side boundary functions
t.—k, k<t;<k+1k=2'-1,
Pik(t)=1" L (6)
0, otherwise.

The relation between t and ¢; is t; = 2/t [17].

2.3 Approximation by B-Spline Functions

To approximate an arbitrary function f(t) € L?[0,1] through the B-spline functions,
first let i = M and then assume [18]

oM _q
f(t)= ) axpui(t) = AT Dy (1), (7)
k=—1
where
g = [Par,—1 (1), Paro(t)s - Pagom—1(1)]7, (8)

is a (2M + 1)-vector of the basis function similar to (4), (5) and (6) as follows

2-(2Mt+1), 0<t< gy,

Pm,-1(t) = _ (9)
0, otherwise,
My _k, S <t< ki
drp(t)=42-(2Me—k), El<i<k2  k=0,..,2"-2 (10)
0, otherwise,

Mp-(M 1), ZRlcr<l,

Pm,om-1(t) = _ (11)
0, otherwise,
and
A=la_y,ag,....a4]", (12)
with -
ar = f (&), t}:-?%f, k=-1,...,2M 1, (13)

where the points t; are the collocation points [16, 17].
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3 The Operational Matrix of Fractional Integration

This operational matrix was first obtained in [27] that we rewrite with some little
changes. It is easy to see that the linear B-spline functions (9)-(11) can be written by

Daa () =(1=26) (o(t) - g, (). (14
Draelt) = (2= ) (s, ()= ey (1) (15)
+(2—2Mt+k)(y%(t)—y%(t)), k=0,..2M-2, (16)

B (0= (220 =1)+1) (s (0= (1), (17)

where p,(t) is the unit step function defined by

1, t>aq,
F‘u(t) :{

0, t<a.

By taking the Laplace transform from Equations (14)-(17) we get

1 oM
L= {1+ (7)), (18)
M s +1)s +2)s
ZL{dmi(t)} = 25—2 (e‘sz ¢ e ) k=0,1,...,2M -2, (19)
oM [ Moy ) e
LMo (b)) = 5—2(6’ Mo—e )— " (20)

According to Equation (2), the fractional integration of linear B-spline functions
¢ k(t) of order « is

Fuaplt) = o= (17 ualn),

I(a)
therefore, we have
LU pra0) = - Z (Pux(t). (21)
From Equations (18)-(20) and Equation (23), we get
(ZLM—I)+6_ZLM, k=-1,
LU Gr (b)) = i]\i C 2 e k=0,1,...,2M 2, (22)
s

)
e M —(ziM+1)e‘s, k=2M_1.
Taking the inverse Laplace transform of Equation (22), we get
2M
INa+2)

%P (t) =
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1 a+1 1 _
(=) (=) ke,

K \atl k1 )\ t1
(t_2_M affﬁd(t)_z(t_%w) 'MI;LMI(t)
(t=52)" o), k=0,1,...,2M -2, (23)

a+1
(=) paea(t)
SM

(=14 55 ) (=D ), k=21,

According to Equation (7), we expand I*®) () by the linear B-spline functions as

2M_q
Iur(H)= ) siipare(t) = S{ Pug(8), (24)
i=—1
where
i+1)

%i=1a¢Mk(fﬁT ik=-1,..,2M_1, (25)

Sp is a (2M + 1)-vector and @, is the basis vector in Equation (8). Therefore, the
operational matrix of fractional integration is obtained as follows

Using Equations (23)-(25), it is easy to see that Z, is a (2M + 1) x (2M + 1) matrix
given by

[0 1o m 12 - oM
K V1 V) e VoM
K Vi - VyM_p
IO{ = » (27)
K V1
K
h K !
where x = ———
2MaT(q +2)’
mi=xf(@=-i)i+1)*+i*], i=0,1,..,2M-1,
and

vi=r(i-1)* =2i 4 i+ 1), i=12,.,2M -1,

4 Problem Statement

This work aims to propose a new numerical method for approximating the solution of
the following FOCP:
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1
Min(Max) J(x,u) :L L(x(t),u(t), t)dt, (28)
s.t: DY(t) = f(x(t),u(t), t), (29)
x%)(0) = x;, k=0,1,...,la], (30
gi(x(t), Dx(t),u(t),t) <0, j=1,2 (31

where D% = [D*,D%,...,D%] is the fractional derivative operator with

n—1<a;<n;, n;eNN, i=1,2,...,1,

and
x(t) =[x (£), x2(0), ..., (D],
u(t) = [u .,uq(t)]T,
f= [flff2f fl]

Also, L, f;, and g i=1,2,...,1,j=1,2,...,w are linear or nonlinear functions. In
addition, it should be noted that the elements of Equation (29) can be written as

D%x;(t) = fi(x L),  i=1,2,...,1 (32)

5 The Proposed Numerical Method

In this section, we use the linear B-spline functions to solve FOCP as given in Equations
(28)-(31). We expand D% x;(t) in Equation (32) by the linear B-spline functions as

D%x;(t) = Y] Dy(t). (33)

By using Equations (3), (26) and (33), we have

xi(t) =~ YT, @ Zk' "0), (34)

where n; — 1 < a; < n;. The expansion of the second term on the right-hand side of
Equation (34) by the linear B-spline functions yields

xi(t) = Y] Zo, Doy (1) + A] Py (1) = (Y] o, + AT ) Dy (8), (35)
and by setting XiT = YiTIai +Al.T, we get
xi(t) = X Dy (t). (36)

For the control variables, we obtain
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uj(t) = U]-TCDM(t). (37)
Let
I, = [Ial,zaz,...,za,],
and
Dy 1(1) = [ ® Dy (1), (38)
7,=1,®1, (39)
D1 4(t) = I, @ Dy (1), (40)

where [} and I, are identity matrices of order I and q respectively and ® is the Kronecker
product [19]. Now, by using Equations (38) and (40), we have

x(t) = X Dy (1), (41)
Dx(t) =~ YTdy (1), (42)
u(t) = UT Dy, (1), (43)

where X, Y and A are vectors of order [(2M+1)x1, and U is a vector of order g(2M+1)x1,
given by
- [xT,xg,...,x,T]T,
- [YT,Y;...,YIT]T,
- [AT,AzT,...,A,T]T,
= [UT,UT,...,Ug]T.
Moreover, by using Equation (39), we obtain X = Yfa + A. To approximate the

objective function, we have two approaches, one related to when L(x(t),u(t),t) in (28)
is quadratic as

L(x(t),u(t),t) = €T (1)QE(#) + u’ (1)Ru()

and we have .

(£7(1)Q&(t) +u” (HRu(t)) dt, (44)
)

0
then by substituting Equations (41) and (43) in Equation (44) we get

lA —_—
J(x,u) =X" J; ‘DM,l(f)Q[(DM,z(f)]Tdt)x

1
+UTU0 EIBM,q(t)R[EﬁM,q(t)]Tdt)U. (45)

Equation (45) can be computed more efficiently by writing J as

1
J(x,u) =X" (JO Q®®M(t)[q>M(t)]Tdt)X
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1
+UT U R @Dy (1)[ Dy (1)]T di | U. (46)
0

Finally, J(X,U) can be rewritten as
J(X,U)=XT(Q®P)X+ U’ (ReP)U. (47)

Otherwise, in the case that L(x(t),u(t),t) in (28) is an arbitrary function, we calcu-
late it by a suitable Newton-Cotes numerical integration method [33] as
- i
JX,U)= ) o L([Dpri(8)]7X, [Dag o (8)]7 0, 1), 8 = =12 (48)
i=0

where the weight w; is determined by

1
w; = j li(t)dt,
0

and each [;(t) is the Lagrange polynomial

Finally, we approximate the dynamic system as follows.
Using Equations (41)-(43) the system constraints (29) and (31) become

Y Dy (1) = §(XT Dy (1), UT Dy 4 (8), 1), (49)
gj<[ci>M,l(t)]Tx, [qSM,q(t)]TU, t) <0, i=1,2,...,w. (50)

We collocate Equations (49) and (50) at

k-1

te= 5 k=1,2,...,2M +1, (51)

as
Y @y () = §(XT Dy (1), UT Doy 4 (1), 1), (52)
8 ([Par,i (1)) X [Darg (1)U 1) <0, j=1,2,...,w. (53)

In this way, we were able to turn FOCP into a nonlinear programming problem
which can be stated as follows. Find X and U so that J(X,U) in Equations (47) or
(48) is minimized (or maximized) subject to Equations (52) and (53). To solve this
nonlinear programming problem, we use the NLPSolve command in Maple software,
which uses the sequential quadratic programming (SQP) method to solve NLP.
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6 Convergence of the Method

To check the convergence of the proposed numerical method, we first express the exis-
tence of the optimal solution in the form of Filippov’s existence theorem. Suppose the
usual set of augmented velocities defined by

(f, L) (x, U, t) == {(f(x,u,t),L(x,u,t) + y)lu € U,y > 0} c R"1,

for all (x,t) e R" x[0,1]. Moreover let 7 C C stand for the set of all trajectories x that
can be associated with a control u such that the couple (x, u) satisfies all the constraints
of the problem FOCP has given in Equations (28)-(31).

Theorem 1. (Filippov’s existence theorem) Assume that U is compact, 7 is nonempty
and bounded in C, and (f,L,)(x, U,t) is convex for all (x,t) € R” x[0,1]. Then problem
FOCP given in Equations (28)-(31) has at least one optimal solution.

Proof. Refer to [5]. O

Now we know that FOCP given in Equations (28)-(31) has at least one optimal
solution of the form (x*,u*). So, to show that the method is convergent, it is suf-
ficient ||lx — x*|] — 0 and |lu —u*|| > 0 as M — oo where x and u are approximate
values obtained from the proposed numerical method and M is the parameter of
the method related to the collocation points. We consider a linear B-spline space
Sumr = span{Par 1, Prros-- Parom_1} where Pprg, k = -1,0,...,2M — 1 are B-spline
functions defined in Equations (4-6) also T = (T]‘)]Zidfrl where 7; = ]Z;Ml Assuming that
hj=tj;1 —7j and h =maxj_1_om.1 hj, we have h = ZLM For an arbitrary function f we
consider the distance from f to $, . defined by

disteo,[0,1)(f, Sm,z) = inf |If —glleo,0,1]-
gESM,'r

Theorem 2. Suppose that an arbitrary function f € C3[0,1] is given. Then for the
linear B-spline space Sy ,

diste,[0,1)(f>S2,0) < KH?ID? fllco 0,1,

where K = and D3f is the third derivative of the function f.

L
233
Proof. Refer to [22]. O

Now, according to h = ZLM, by increasing the value of M sufficiently, we can bring
the values of the state and control variables closer to their optimal values.

7 Illustrative Examples

In this section, by solving numerical examples, we will clarify the steps of using the
proposed numerical method. We used the Maple 2015 program on a personal computer
to perform numerical calculations
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Example 1. We consider the following time-invariant FOCP from [2]

1!
minjJ = EJ [x2(t) + u?(t)]dt, (54)
0
subject to the system dynamics
D%x(t) = —x(t) + u(t), (55)

and the initial condition

x(0)=1. (56)
The exact solution to this problem in the case @ =1 is

x(t) = cosh(V2t) + B sinh(V2t),
i(t) = (1 + V2B) cosh(V2t) + (V2 + B)sinh(V2t),

where

_ _cosh(\/ﬁ) +V2sinh(V2)

~—0.979921727.
V2 cosh(V2) + sinh(V2)

The optimal value of the performance index with the exact solution is ] = 0.1929093.
Assume that x(t), u(t) and J(x, u) are the approximate values obtained from numerical
methods for the state, control, and objective functions respectively. Then the error is

given by

E, = max((t;) - ¥(t;)),

E,, = max([a(t;) — u(t;)]),

1

E] = |]__ﬂ1

where t; = i2+—M1, i=-1,...,2M —1. Figure 1 demonstrates state and control variables
obtained by our numerical method for M = 8 and different values of a. Figure 2 shows
the logarithmic graphs of MAEs (Maximum Absolute Errors) of x(t), u(t) and ] for
a =1 and different values of M. Given these figures, the convergence of the method
can be deduced. Tables 1 and 2 show the absolute errors of the approximate optimal
state X(t) and the absolute error of the optimal control () respectively. Table 3 shows

the approximate value of the performance index J and its error with the exact value of

J.
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Figure 1: State x(f) and control u(t) functions for Example 1.
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Figure 2: Logarithmic graphs of MAEs for Example 1.
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Table 1: The absolute errors of the approximate optimal states for Example 1

Method of [15] Method of [35] Method of [13] Presented method

t for N =5 for N=5 for M =8 for M =8
0.1 211x107° 6.90x 1077 1.44x107° 3.52x 1070
0.2 9.71x107 3.62x107° 1.36x107° 1.86x107°
0.3 4.08x1077 1.97x107° 1.23x 107 1.40x107°
0.4 5.76x1077 2.58 x107° 1.01x107° 1.74x107°
0.5 5.66x107° 4.46x%107° 2.92x1077 489x1077
0.6 9.25x107° 1.65x 1070 7.79% 1077 1.08 x 107
0.7 835x107° 2.80x107° 7.85%x 107 3.67x 1077
0.8 436x107°° 3.49%107° 6.71 %1077 2.44%x1077
0.9 259x107° 1.22x1076 5.32x 107 5.24x 1077

Table 2: The absolute errors of the approximate optimal controls for Example 1

Method of [35] Method of [15] Method of [13] Presented method

t for N =5 for N=5 for M =9 for M =9
0.1 1.90x107° 6.74%107° 1.26x107° 1.56x 107
0.2 5.01x107° 3.17x107° 4.68x107° 7.33%x1077
0.3 1.46x107° 5.92x 1077 4.49x107° 437x1077
0.4 1.47x107° 7.10x 1077 1.23x107° 4.51x1077
05 1.25x107° 2.01x107° 7.31x107 3.20x 1077
0.6 1.07x107> 2.71x1076 1.19x10°6 7.20x 1078
0.7 1.27x107° 2.11x107° 3.83x107° 1.57x1077
0.8 7.62x1076 8.59x 1077 3.68x 1076 1.74x 1077
0.9 1.74x107°> 8.93x1078 1.15x107° 5.36x 1078

Table 3: The approximate values and their errors with exact values of J for Example 1

Method of [35] Presented method

N j E=]-]] M j Ej=l -]l
2 0.1926605504081 2.48><10_4 0.192909340640602 4.25x 1078
3 0.1929127052722 3.41x107° 0.192909300753628 2.66x 10~
4
5
6

0.1929092715551 2.65x 1078 0.192909298259509 1.66 x 10~10
0.1929092982262 1.33x 10710 0.192909298103643 1.04x 10711
0.1929092980936 6.15x 10713 0.192909298093859 6.59x 10713

O 0 NN o »

Example 2. Consider the following fractional optimal control problem that was intro-
duced in [21] and also was studied in [6]

. ! 2 2067 |
Mm]:fo (x(t)-1?) +(u(t)+t4——)] dt,
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subject to the dynamic constraints

DYUx(t) = 2x(t) + u(t),
x(0) = x(0) = 0.

The exact solution to this problem is given by

x(t) = t2,
_20tm
W= Grie
J=0.

The exact and approximate values of the state and control variables are illustrated
in Figure 3, and their errors are plotted in Figure 4. The logarithmic graphs of MAEs
of state and control variables and performance index are shown in Figure 5. In Table
4, the approximate values of the performance index | for different values of M, are
presented. Also, these values are compared with similar methods in [6, 21]. According
to Table 4, the presented method is more accurate than the existing methods.

| e
1.29 *
0.8 S 1 .
0.8
0.6 ‘
H ’ = 0,6 ‘
0.41
/ 0.4 /
0.21
. . 02<
Qrpmeme” T T T T 1 0 T T T T 1
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
t t
l x(#): Exact value " * " * X (¢): Approximate valuel l u(t): Exactvalue " * " * 1(t): Approximate Valuel

Figure 3: The values of x(¢) and u(t) obtained by M = 8 for Example 2.
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Figure 4: The values of errors of x(t) and u(t) obtained by M = 8 for Example 2.
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Figure 5: Logarithmic graphs of MAEs for Example 2.



92 Using the Integral Operational Matrix of B-Spline .../ COAM, 7 (2), Summer-Autumn 2022

Table 4: Approximate values of | for Example 2

Methods Parameters of J(x,u)
method

Method of [21] (m=3,n=4) 6.0753x107°
(m=4n=5) 1.67255x107°
(m=5mn=6) 591532x1077
(m=7,n=8) 1.21966x1077
(m=8n=9) 7.03371x1078

4.76932x107°
1.47243x 1076
5.37825x 1077
1.06099 x 1077
5.44304 x 1078

Method of [6]

2222z
@002\()143

1.72145571012670767 x 1076
1.26295831601775329 x 10~
1.10567794682908139 x 1078
1.57143831079185382 x 10~°
1.26073358425454064 x 10710

The present
method

TTEER
OO\]Q\U‘I»-P

Example 3. Consider the following FOCP [21]
! 2
Min J :J [exp(t)(x(t) e 1)
0

2
21
8000t 10
+(1+¢%) u(t)+1 -t 200 ]dt,

1
77T (15)
subject to the dynamic system
DYox(t)=x(t)+u(t), te[0,1],

and the boundary conditions

The exact solution is given by

X=1-t+t4
J=0.

In Figure 6, the exact and approximate values of the state variable and approximate
value of the control variable with M = 8 are illustrated. Moreover, we plotted the error
value of x(t) in Figure 7. The MAEs of state vector x(t) and performance index | are
plotted in Figure 8.

Example 4. In this example, we present a problem involving a two-dimensional state
variable and an inequality constraint
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Figure 6: The values of x(¢) and u(t) obtained by M = 8 for Example 3.
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Figure 7: The values of errors of x(t) obtained by M = 8 for Example 3.

1 1
min] = —J u?(t)dt,
2 Jo

subject to
D%xy (t) = x,(t),
D% x5 (t) = u(t),
x1(t) 0.1,

The exact values of the control variable for a =1 are
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Figure 8: Logarithmic graphs of MAEs for Example 3.

Table 5: Approximate values of | for Example 3

Methods Parameters of the J(x,u)

The method of [21] m=n=3 8.93768 x 1076
m=n=4 5.42028 x 1077
m=n=5 6.77757 x 1078
m=n="7 2.84624x 1077
m=n=28

8.22283x 10710

1.80165706993258757 x 107>
1.12585635458861543 x 1076

The present M=4
M=5
M=6 7.02177422426594986 x 1078
M=7
M=38

method

4.12444733804727959 x 10~
1.92637108047034916 x 10710

202 +e(0,03],
u'(t)=4 0, t€[0.3,0.7],
2004+ 130 tef0.7,1].

Figure 9 shows the exact and approximate states and control variables obtained by
the proposed method for M =8 and a = 1.
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Figure 9: State functions x1(f) and x(¢) and control function u(t) for Example 4.

8 Conclusion

In this paper, we presented a numerical method with an emphasis on better accuracy
than similar tasks. In this method, we used B-spline functions, and the distinguishing
feature of this work is the use of a fractional integral operational matrix in solving the
FOCPs. We managed to turn FOCP into NLP with the help of this matrix. Using
several numerical examples, we were able to show the high efficiency, and accuracy of
the proposed method. In addition, by increasing the value of M, the accuracy of the
method increases, and in cases where there is an exact solution, the approximate value
converges to the exact solution, and also the error is reduced. For future research,
more accurate approximations can be achieved by extending the basic functions for
approximation.
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developed a mixed-integer programming (MIP) model that solves with GAMS software. The
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1 Introduction

One of the most fundamental and essential challenges of the present and future is the
issue of food and food security. Nearly 800 million people in the world’s population are
currently hungry or suffering from severe malnutrition. The growing world population
and the growing need for protein require optimal solutions in providing food resources.
Of the four billion tons of food consumed by humans, 97 percent comes from 3 to
5 percent of the land level, which can be cultivated, but from 71 percent of the land,
which is the sea, only 3 percent of human food is supplied. Given the global constraints
of agriculture and livestock, humans must increase aquaculture [1]. In recent years,
uncontrolled fishing in the Caspian Sea, the Persian Gulf, and the Oman Sea has
resulted in drastic decreases in the reserves of these water resources. The expansion of
aquaculture farms not only has contributed to the development of a sustainable source
of food for the country but also has been highly effective in the preservation of species
that are endangered for whatever reason. Today, seafood and related products have
been known for job creation and earning foreign exchange [23]. The high nutritional
value of shrimp, on the one hand, and the demand of global markets, on the other
hand, has caused shrimp production to play a special role in aquatics. Shrimp as a
well-known, rich, and sought-after seafood, is generally obtained from either marine
environments or aquaculture [16]. According to the acceptable efficiency of the shrimp
industry in the world and its hidden talents in Iran, actions have been taken to utilize
shrimp farms in the country [7]. In 2018, about 10 percent of the country’s aquatic
production has been allocated to shrimp products [10]. Shrimp farming, in addition to
currency, in border areas is effective in eliminating smuggling, increasing the security of
areas, protecting border residents, creating jobs, and preventing migration of villagers
[9]. Therefore, the development of the shrimp industry and related industries has
favorable economic consequences [5]. In addition to the reproduction of this product,
its distribution, domestic sales, and exports are very important. In 2018, 47.9 thousand
tons of shrimp were produced in the country, of which 31.8 tons, equivalent to 66
percent, were exported. Also, the total export revenue of fishery products (caviar,
shrimp, and types of fish) is reported to be 528.3 million dollars, of which shrimp
exports account for 159 million dollars, about 30 percent of the total export revenue of
total aquatic products [10].

Today, due to the size of global markets and the existence of some major social and
economic differences between countries and consumer groups, the use of a principled
method to identify or so-called determine and prioritize export target markets is one
of the requirements to achieve an export leap [12]. Consequently, designing and opti-
mizing the shrimp supply chain network can help governments, investors, and active
parties to satisfy market demands, and to overcome obstacles in the supply chain, and
in general, can boost the performance of the whole chain [16]. Traditional supply chain
practices may be under revision due to issues related to food security [2]. To keep up
with the changes occurring in agricultural supply chains, all parties involved must be
considered. So, planning models will become of increasing importance to suppliers,
farmers, intermediaries, and final distributors of agricultural commodities. Planning
tools for each of these people must become increasingly refined to drive extra costs out



Mahdavi Varaki, J., et al./ COAM, 7 (2), Summer-Autumn 2022 101

of the value chain [22]. The above highlights reveal the need to pay attention to the
shrimp supply chain. The supply chain is a network of facilities and distribution options
for the procurement of materials; the transformation of materials into intermediate and
finished products; and the distribution of these finished products to customers. The
Agri-food supply chain comprises all the stages that food products go through, from
production to consumption. These activities include inputs, production, conversion,
processing, packaging, warehousing, transportation, cross-docking, distribution, mar-
keting, and consumption [11]. In other words, the Agri-food supply chain network
is typically a multi-echelon supply chain network with multiple products, including
four stages: primary production, production of semi-products by plants, production
of finished products, and distribution. Decisions on determining the optimal number,
location, and capacity of the production companies, product type produced by each
company, selecting transportation mode and the corresponding amount of items ship-
ping from supplier to the company, between two companies, and from companies to
distribution centers are made given the market demand, such that the total costs are
minimized [26]. The existence of diverse activities causes supply chain planning issues
to exhibit a multilevel decision-making network structure. Therefore, it is necessary to
optimize the economic flow from input suppliers to manufacturing companies and then
to consumers [11].

In this paper, the shrimp supply chain is presented, which reveals the innovation
of the present study. It should be noted that shrimp, unlike fish, can be grown only
in special conditions and places, and therefore its proper location to supply consumer
demand, can play a significant role in the reduction of costs. In Section 2, the literature
review on the supply chain is reviewed. In Section 3, the problem model is presented
with emphasis on the mixed integer programming (MIP) method. Due to the NP-
hardness of supply chain problems and the large-sized data in the real world, meta-
heuristics such as genetic algorithm and particle swarm optimization have been widely
used. However, as well as in other optimization problems, the solution technique of
MIP models can be employed in supply chain problems. In Section 4, we show the
computational results, and conclusions are provided in Section 5.

2 Literature Review

According to a review of the research literature mentioned below, the use of mathemat-
ical models and operations research tools for agricultural planning is not a new concept.
Instead, optimization models for applications in crop planning can be found since the
early 1950s, even in a tenuous way. This solution technique became more widespread
during the decade of 1980, with growing interest in the 1990s [2]. Ayoughi et al. (2022)
in [4] presented a stable multi-objective model of location, inventory, and supply chain
routing under conditions of uncertainty and using a passive defense approach. Param-
eters such as demand, cost of setting up the facility and cost of maintaining inventory
were considered uncertain and in the form of triangular fuzzy numbers. The results of
validation showed that the proposed model was valid and feasible, and the proposed
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algorithm was also valid and converged to the optimal solution. Mosallanezhad et al.
(2021) in [16] considered Shrimp Supply Chain (SSC) as a set of distribution centers,
wholesalers, shrimp processing factories, markets, shrimp waste powder factories, and
shrimp waste powder market. In this paper, a mathematical model was proposed for
the SSC, whose aim was to minimize the total cost through the supply chain. The SSC
model was NP-hard and was not able to solve large-size problems. Therefore, three
well-known meta-heuristics accompanied by two-hybrid ones were exerted. Moreover,
a real-world application with 15 test problems was established to validate the model.
Finally, the results confirmed that the SSC model and the solution methods were effec-
tive and useful to achieve cost savings. Salehi and Jabarpour (2020) in [20] discussed a
multi-objective model for multi-period location-distribution-routing problems consider-
ing the evacuation of casualties and homeless people and fuzzy paths in relief logistics.
Some parameters were considered uncertain, including demand, the capacity of vehi-
cles and time. What distinguishes humanitarian logistics from ordinary logistics is that
under critical conditions, the relief supply chain must act at high speed and aim to pre-
serve human lives. While under ordinary circumstances, the supply chain operates at
the lowest cost according to the schedule. In this paper, the small sample size problem
solved by the GAMS software was solved by these algorithms, which showed the high
efficiency of the algorithms in obtaining efficient responses. Tabrizi et al. (2017) in [23]
presented a bi-level optimization modeling for the perishable food supply chain. They
designed a warm-water-farmed fish supply chain in Iran. This study aimed to maxi-
mize the profitability of farms based on the meta-heuristic particle swarm optimization
method. The results showed the efficiency of the proposed model in solving the real
problems of the perishable food supply chain.

A review of previous studies indicates that supply chain network design has been
considered in various issues. Some authors have addressed the issue of location-
allocation ([4], [15], [19]-[24]). Some studies have developed these models by considering
multiple echelons [17] and multiple products [21]. Also, considering uncertain param-
eters in the optimization problems (such as demand) is another popular extension of
the classical supply chain network design [24]. Closed-loop supply chain design ([3],
[8]-[21]) and sustainable supply chain design [25] are two other popular areas in sup-
ply chain literature. In addition, considering specific products such as dangerous and
perishable products [18], pricing decisions [3], designing resilience supply chains [19],
competitive networks [6], selecting transport modes and integrating them with other
decisions chains [22] and considering quantity discounts to reduce costs [11] are the
topics that have become very popular in the literature of supply chain network design
in recent years. This article designs a mathematical modeling and optimization struc-
ture that focuses on a two-echelon shrimp supply chain network. To the best of our
knowledge, no prior study involving mathematical modeling for the shrimp supply chain
network design considers transportation issues and quantity discounts simultaneously.
The main goal of this model is to minimize the total cost.
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3 Problem Definition and Modeling

Golestan province, with its potential areas for aquaculture, is considered as one of
the important centers of the fisheries industry in the country. In 2018, this province,
after Hormozgan and Bushehr provinces with 5.4 percent had the highest production
of saltwater-farmed shrimp. Also, 3.7 percent of the number of farms and about 11
percent of the area of shrimp farms in the country are active in this province [10].
Gomishan Shrimp Farming Complex is the only potential complex in this province
that, according to the climatic conditions of the region, is considered as one of the
most important sectors of development in this province to produce protein materials
and create employment. In 2011, the Gomishan Complex started operating with 70
hectares of useful area and a production of 140 tons of shrimp. At present, the first
phase of the shrimp farming complex with 50 20-hectare farms is operating under the
supervision of 13 companies [13]. Shrimp caught from these farms are supplied to
domestic and foreign markets after processing. Before the outbreak of coronavirus, the
countries like China, Vietnam, Emirates, Hong Kong, Oman, and Spain were the main
export destinations for shrimp from Golestan province. Figure 1 shows the network
structure of a two-echelon supply chain of farmed shrimp, where level (1) is between
the input suppliers and the shrimp breeders, and level (2) is between the breeders and
the consumers.

Input Suppliers Producers Consumers

Figure 1: Network structure of a two-echelon supply chain.

In this study, it is assumed that (1). The inputs required for shrimp farming are
provided by two groups of domestic and foreign suppliers. Domestic inputs such as
water, labor, and larvae are provided by the first group and imported inputs such as
fertilizers, vitamins, supplements, disinfectants, and food are provided by the second
group (s = 1,2). It should be noted that among the inputs, feed and released larvae
account for 65 and 20 percent, respectively, and play an important role in creating the
total cost of this product [10]; so the capacity of suppliers has been assessed on this
basis. (2). The processing operation is done inside the complex and by the producers.
(3). Consumers of this product are wholesalers who can be divided into three groups;
within-province (a), within-country (B) and abroad (y) (i = 1,2,3). The position of
consumers and suppliers of inputs is clear. (4). All the facilities considered in this
network have a certain capacity and demand. (5). Each shrimp farming company
serves only one group of consumers (single-sourcing strategy). (6). Each company can
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refer to any of the suppliers to buy the required inputs (multiple-sourcing strategy).
(7). Both transportation modes cannot be used simultaneously for products and raw
material transmissions between levels. In other words, only one of the available modes
can be selected for transporting goods from suppliers to companies or from companies
to consumers (m = 1,2). The first mode of transportation cannot be used when the
total quantity of carried raw material from supplier to companies is less than CV! or
the total quantity of carried products from a farm to a consumer is less than CV?2.
(8). The costs of purchasing and transporting inputs are reserved for suppliers. Input
suppliers usually offer price discounts to encourage companies to buy larger quantities
of inputs. Therefore, the existence of a discount creates an incentive for producers to
reduce the cost of each unit of production by buying more. The amount of the discount
affects the amount of the order and the amount of the order also affects the mode of
transportation.

In this study, suppliers sell their inputs based on an All-Unit discount strategy. In
this strategy, a price reduction is applied to all purchased units. Different breakdown
points are also introduced by suppliers. We use a piecewise linear purchasing and trans-
portation cost between suppliers and farms. Let Qg denote the amount of materials
carried from supplier s to farm k. We assume that there are | I; | purchasing price
segments (price breakdown points) for carrying products and BPy; is the quantity of
1t" breakdown point in each supplier. Therefore, we have | I | -1 price intervals in total.
If we consider Py as the unit purchasing and transportation price of raw materials
in (I, — 1) interval of supplier s, then the total purchasing and transportation cost
associated with the purchase between supplier s and company k is as follows:

0, Csk = 0,
Pop * Qg 0 < Qg < BPy,

Ps3 * st; Bpsl < st < BPSZ’
Csk = . .

Psls * str BPsls—l < st < Bpsls’
Py * Qsk, BPgji -1 < Qg < By,
where P;; > P,y >... > P, | I |. Figure 2 demonstrates an example of total cost according

to all-unit discount and piecewise linear cost function.
The following questions are asked to formulate the problem.

1. Where should shrimp companies be established among the potential places?

2. Which of the modes of transportation should be used to transfer input from
suppliers to companies and from companies to consumers?

3. How much input should be purchased from suppliers?

To answer the above questions, the mixed integer programming method is used,
which shows the general form of the MIP model in equation (2):

min ¢} +d,
st. Ax+By<b (2)
x>0, xeXcR", ype{0,1}1
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Purchasing cost

BP,, BP,, BP,

Puschasmg quantaty

Figure 2: All-unit discount cost function.

where x is a vector of n continuous variables, y is a vector of g variables of 0 and
1, ¢ and d are parameter vectors, A and B are coefficient matrices with proportional
dimensions and b is the source vector. The objective function of the present problem is
to minimize the total costs of the shrimp supply chain, including fixed and variable costs
of constructing ponds and startup companies, fixed and variable costs of transportation
modes, and the cost of purchasing inputs. Also, there are 20 limitations in the model
that guarantee the assumptions of the problem. We note that we represent parameters
in the model in upper case and decision variables in lower case. The following notation
is used for our proposed model:

e Sets:
I: The set of consumers indexed by i =1,2,...,|I|,
K: The set of potential companies indexed by k =1,2,...,|K]|,
S: The set of potential suppliers indexed by s=1,2,...,]S|,

I,;: The set of price break-down points for each supplier s indexed by I =
1,2,...,|Lsl,

TM: The set of transportation modes indexed by m =1, 2.
o Parameters:
D;: Product demand from consumer i,
le: Maximum capacity of company k,
Cslz Maximum capacity of supplier s for raw material,
Nmax: Maximum number of companies which can be established,
U: Utilization rate of raw material per unit of the product,

Fi: Annual fixed cost for opening and operating in company k,
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CV?: Upper limit for changing transportation mode in the second echelon
(company-consumer),

CV!: Upper limit for changing transportation mode in the first echelon (supplier-
company),

C,fm: Fixed cost of providing transportation mode m for each company k,
C.l,: Fixed cost of providing transportation mode m in each supplier s,

Gyim: Variable cost of products transportation from company k to consumer i
via transportation mode m,

P,s: Unit purchasing and transportation cost of raw material in supplier s and
1" price interval,

BP,;;: Quantity of break-down point Is in supplier s,

M: A big real positive number.

Decision variables:
z; = 1 if company k is established, and 0 otherwise.
r; = 1 if company k serves consumer i, and 0 otherwise.

Vslkm = 1 if transportation mode m is used for transporting raw material from
supplier s to company k, and 0 otherwise.

Vk%m =1 if transportation mode m is used for transporting products from company
k to consumer i, and 0 otherwise.

Yskis = 1 if purchasing and transportation price of raw materials from supplier s
to company k is in the I!" price interval of supplier s except the (|Lg|)!" interval
due to the problem’s assumptions, and 0 otherwise.

We have |I| breakdown points. Then, the total number of intervals would be
|ls| -1 and we should assume pg ;| = 0 because of this fact.

Xgkis € [0,1] continuous variable between 0 and 1 for determining purchased raw
material from supplier s to company k in the l;h price interval of supplier s.

tcgrs = 0 continuous variable for determining the total purchasing and transporta-
tion cost of raw material shipped from supplier s to company k whose quantity
falls within the lsth and (I — 1)”1 breakdown points of supplier s. I, € Lg shows
price breakdown points of supplier s; therefore, the number of related price inter-
vals is [, -1 and the quantity of the first break-down point and its related costs is
ZEro.
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We present our MIP model for the two-echelon supply chain network design with
transportation mode selection and all-unit quantity discount as follows:

min Zszk + ZZZ(AI%m + GkimDi)szim
k k i m
+ ZZZAim Vslm + ZZZtCSle (3)
s k m s ko

s.t. Zrk,- =1 Vi=1 (4)
k
U ZDirki <C¥7; VkeK (5)
1
U)Y Dini<) ) BPyXgss YkeK (6)
i S
ZZBPslsXskls = Cs1 VseS$ (7)
k1
sz < Nmax (8)
k
tcsls > (BpslsXskls + Bps,ls—lxskls—l)Psls
—M(l—yskls_l)VseS,keK,lsEL5|ZS>1 (9)
Xkis < Vskls VSES,kEK,ZSELS |15:1 (10)
Xskls < Yskls T Vskls—1 Vse S;k €K, ls € le < ls < |Zs| (11)
Xskls < Yskis—1 Vs e S:k €K, ls € LS |ls = |ls| (12)
|ls|_1
}:y%WJ VseS kekK (13)
I=1
EZXQB:1 VseS kek (14)
I,
2
E:BRBX%BSA4E:V&M VseS,kek (15)
I m=1
EZBQBXMS—cvlgNHQm VseS,keK,m=2 (16)
Iy
) Vim<1 VYseSkeK (17)
m
2
Diri <M ) V7, VkeKiel (18)
m=1
CV?-Dirn; <M(1-V2 ) VYkeK,iel,m=2 (19)

) VA, <1 VkeKjiel (20)
m
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Ztcskls >0 VseS,kek,l eLg (21)
T

Xis €[0,1] VseS,keK,l;eLg (22)
Zk,1ir V&, Vi Vais €0,1Vk €Ki € I,me TM, I € Lg (23)

Function (3) shows the objective function of the model whereby minimizes the total
costs of companies including fixed opening and operating, fixed and variable costs of
transportation, and purchasing costs of raw materials. Constraint (4) indicates that
each consumer must be assigned to one of the companies. Constraint (5) ensures that
demand allocation does not exceed the capacity limits. Constraint (6) ensures that
the total output of each company is less than its total input. Constraint (7) ensures
that buying raw materials does not exceed the capacity limits. Constraint (8) ensures
that the number of open facilities does not exceed Np... Constraint (9) computes
the total purchasing and transportation cost of raw material shipped from supplier s to
company k whose quantity has been located between I!" and (I,—1) breakdown points.
tcsky = 0 because the first break-down point is always zero. Constraint sets (10)-(14)
determine the price interval of the purchased raw materials. The way price intervals
are calculated is by the piecewise linear function and the linear composition method.
More specifically, constraints (10)—(12) determine the portion of each breakdown point
in the quantity of the shipped raw materials and constraint. Constraints (10)—(12)
refer to the first and last breakdown points where there aren’t any other defined price
intervals before and after them, respectively (s starts from 1 which refers to the first
breakdown point in X, or the first interval in ygs. So, we have | I | -1 intervals in
total). Constraint (11) covers the intervals between the first and last break-down points.
Constraint (13) ensures that this quantity can only belong to one interval. Constraint
(14) ensures that the sum of the portions related to the beginning and the end points
of each interval must be 1 according to the linear composition method. Constraint
(15) ensures that only one of the transportation modes can be utilized to connect the
company to the consumer. Constraint (16) ensures that the first mode of transportation
cannot be used when the total quantity of shipped raw material from a supplier to a
company is less than CV'!. Constraint (17) ensures that only one of the transportation
modes can be utilized to connect a company to a consumer. Constraint (18) ensures
that only one of the transportation modes can be utilized to connect a supplier to a
company. Constraint (19) ensures that the first mode of transportation cannot be used
when the total quantity of shipped products from a company to a consumer is less
than CV?2. Constraint (20) ensures that only one of the transportation modes can be
utilized to connect the supplier to the company. Finally, constraint sets (21) to (23)
place restrictions on the nature of our variables. The complexity of our MIP model
in the presence of binary variables for the transportation model selection and order
quantity is in the order of O(max[KIM,SKLs]). The exclusion of these two factors
from our MIP model leads to a model with the size complexity of O(max[KI,SK]).
A higher number of binary variables makes a MIP model more difficult to solve due
to the number of branching operations required to ensure their integrality. Thus, our
problem, in the presence of these two new practical features, is a much more difficult
optimization problem than when we do not consider them.
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4 Computational Results

As mentioned before, MIP can solve only small instances of the problem in some cases.
We need substantially higher computational times to solve the MIP model on the
medium and large instances of the problem because the size of the MIP grows quickly
as the number of binary and continuous variables in the model increases (i.e., up to 2n
branching operations are needed for n binary variables). Since the 1970s, researchers
have realized that the complexity of many hard optimization problems can be miti-
gated if a few complicating constraints are removed and their satisfaction is separately
ensured by other heuristic or optimization techniques. The removed set of complicating
constraints is therefore dualized, producing a Lagrangian problem that is mostly easy
to solve. Therefore, in our study, we used CPLEX solver and GAMS software to solve
the MIP model (3 consumers (i), 13 companies (k), and 2 suppliers (s)), first. The com-
putational time is 0.08 seconds. The result showed high-quality solutions that can be
found within fractions of the time needed when commercial optimization software was
applied directly to the MIP model. In the following, consumers’ demand and capacities
of all facilities are given in Table 1.

Table 1: Consumer demands and capacities of all facilities

i D; (Ton) k Fi (Million Rial) k C? (Ton) S C! (Ton)

i
1 5 1 1106 1 948 1 196
2 35 2 1250 2 812 2 248
3 102 3 1103 3 474

4 1117 4 550

) 2150 ) 761

6 1198 6 842

7 1377 7 931

8 1450 8 522

9 1108 9 500

10 1118 10 550

11 1123 11 775

12 2118 12 560

13 1103 13 769

We consider an upper bound of 3 for the number of companies that can be estab-
lished and assume that one final product consists of 2 units of raw materials. Each
supplier offers 4 breakdown points for its purchasing and transportation costs. Two
types of transportation modes can be used for shipping raw materials and final products
but the second type of transportation mode which contains discounts is forbidden for
them if the quantity is lower than 400 and 200 units respectively. The cost of providing
these transportation modes is given in Table 2.

Finally, unit purchasing and transportation cost of raw materials and variable cost
of product transportation are given in Tables 3 and 4.

The results of the model show that to achieve the minimum cost, companies with
numbers 1, 2, 7, 9, 11, and 12 must serve the consumers of the group («) and (B) and
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Table 2: Fixed cost of providing each transportation mode in companies and suppliers (Million Rials)

Transportation mode (m)
1 2
1 130 150
2 125 148
3 114 140
4 112.5 132.5
5 50 73
6 125 151
Company (k) 7 625 825
8 62.5 85.5
9 100 126
10 125 145
11 100 123
12 125 151
13 100 120
Supplier (s) 1 1256 1600
2 1400 1100

Table 3: Breakdown points in each supplier and unit purchasing and transportation cost

Breakdown Points (I) 1 2 3 4
Supplier 1 BP;;; 0 230 460 751

Py, 0 17 11 4
Supplier 2 BP,;s 0 430 517 920

Py 013 5 2

Table 4: Variable cost of transportation from company k to consumer i via mode m (Million Rials)

company (k) Consumer 1 (a) Consumer 2 () Consumer 3 (y)
m=1 m=2 m=1 m=2 m=1 m=2
1 0.8 1.2 1.5 2.1 15.6 17.8
2 0.6 0.9 1 1.8 11.8 14.3
3 0.6 0.9 1 1.8 11.8 14.3
4 0.4 0.7 0.8 1.3 9.8 13.8
5 0.5 0.8 0.9 1.9 10 14
6 0.8 1.2 1.5 2.1 15.6 17.8
7 0.8 1.2 1.5 2.1 15.6 17.8
8 0.7 0.9 1.2 2 11.1 17
9 0.8 1.2 1.5 2.1 15.6 17.8
10 0.6 0.9 1 1.8 11.8 14.3
11 0.5 0.8 0.9 1.9 10 14
12 0.8 1.2 1.5 2.1 15.6 17.8
13 0.4 0.7 0.8 1.3 9.8 13.8

other companies serve the consumers of the group (y). In addition, all products should
be carried from companies to consumers by transport mode 1 except when carrying
products from companies with numbers 3, 5, and 10 to consumers of the group (y).
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Also, all companies receive their inputs through transport mode 1, and only companies
5 and 10 receive their required inputs from supplier 2 and through transport mode 2.
Table 5 summarizes the results of the MIP model.

Table 5: The amount of supplied demand by shrimp farming companies in Golestan province

company (k) The demand of target market (percentage)

a p 14
1 0 0.9 0
2 54 0 0
3 0 0 0.002
4 0 0 0.002
5 0 0 0.002
6 0 0 0.007
7 0 0.8 0
8 0 0 0.007
9 23 0 0
10 0 0 0.023
11 23 0 0
12 0 0.3 0
13 0 0 0.01
Total 100 2 0.053

As Table 5 shows, shrimp farming companies in Golestan province will be able to
supply 100 percent of the needs in the province by implementing the MIP model. In
addition, 2 percent of the products will be sent to the domestic market to supply the
demand of other provinces. Also, 85 percent of the province’s products are exported,
which supplies 0.053 percent of global market demand. It should be noted that currently
the companies under study supply 100, 1.48, and 0.03 percent of the needs of target
markets, respectively. Also, with the implementation of this model, the total costs of
the supply chain will reach 125874.100 million Rials, which is nearly 20 percent less
than the current cost.

5 Conclusions and Future Works

In recent years, due to the increase in production of the fisheries sector, international
markets, and changes in customers’ desires, the seafood business has been astoundingly
developed. In many countries, seafood constitutes the most critical part of people’s
daily diet. Shrimp products are desirable seafood among many populations, and rep-
resent a significant amount of food intake in different societies. Shrimp products are
either caught in a marine environment like seas and rivers or farmed in aquaculture
systems. So, designing a proper supply chain network for shrimp production can offer
many benefits for decision-makers, organizations, factories, or even markets to improve
the functionality of the supply chain. Thus, this paper introduced a mathematical
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model for the shrimp supply chain to retrieve the desirable goals of optimizing the
total cost of the whole network. To solve this problem, we developed a mixed-integer
program, which was able to solve our small problem to optimality. To evaluate this
model, two performance measures were considered: the optimality gap (GAP) and the
relative percentage deviation (RPD). In this paper, the mean of GAP and PRD were
obtained as zero, which indicated the proper performance of the MIP model in finding
the feasible solution to the problem. In this paper, we considered a two-echelon supply
chain, where level (1) was between the suppliers and the producers and level (2) was
between the producers and the consumers; so we prefer that future researches consider
other sectors like distribution centers, wholesalers, retailers and so on. Also, future
research may need to cover social, environmental, and economical aspects and include
them in terms of constraints in the model. Moreover, in real-world settings uncertainty
and ambiguity are common for different aspects of the supply chain network especially
the demand of markets. For future considerations, the model can be formulated as a
stochastic model under the uncertain conditions of demands and other important pa-
rameters. Finally, the performance of other exact techniques, including the logic-based
Benders decomposition algorithm can be examined for the current work.
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1 Introduction

Fuzzy numbers are often used to represent and calculate parameter uncertainties in the
procedure of mathematical modeling. Therefore, the analysis and calculation of linear
systems with fuzzy numbers are principal in fuzzy mathematics. In recent decades,
extensive research has been done in the field of fuzzy mathematics and its utilizations
[5, 6, 10, 13, 15, 20, 24, 27, 32, 33, 34].

Friedman et al. have presented an embedding approach to solving general fuzzy
linear systems [22]. Asady et al. have investigated solving general fuzzy linear systems
and have developed a method to solve an m x n fuzzy linear system [16]. Iterative
methods have been proposed to solve fuzzy systems in [2, 3, 7, §].

The method of Buckley and Qu has been extended to fuzzy systems in the form of
A1 X+ by = A X + by, where Aj,A,,b; and by are fuzzy matrices with fuzzy numbers.
The classical solution seeks a fuzzy vector X that fulfills the system equation providing
the exact equality between the fuzzy vectors X and b. In general, the solution to the
system A1 X +b; = A, X + b, is not identical with that of the system AX = b. However,
in the case where the matrix A = A; — A, is non-singular, their solutions are identical.
Consequently, the system A; X+b; = A; X +b, has been transformed into the fully fuzzy
linear system AX = b, where A = A; — A, and b = b, — by, and has been solved using a
new algorithm [19, 29]. In addition, a nonlinear programming method has been utilized
to solve fuzzy linear systems [30].

In 2012, the algebraic solution of fuzzy linear systems has been investigated based
on interval theory [11]. In [14, 17, 18], fuzzy systems have been solved using linear
programming problems, and in [21, 25, 28|, fuzzy system-solving methods with the
input of complex numbers have been proposed.

Recently, Abbasi et al. have defined new arithmetic operations for fuzzy numbers
[4]. Then, fuzzy equations have been solved using these defined arithmetic operations
[1, 12].

Solving fuzzy linear systems has been extensively studied in recent decades, and
many researchers have utilized the conventional extension principle. This principle
defines the standard fuzzy arithmetic, which can lead to inaccurate solutions since
it does not consider all the accessible information. Despite reasonable solutions for
these methods, they are sometimes complicated with numerous and long techniques
and considerable computation. These challenges and problems in solving fuzzy linear
systems motivated us to propose a more efficient method. For this purpose, we have
studied solving fully fuzzy and dual fuzzy linear systems using Transmission-Average
(TA)-based fuzzy operations proposed in [4] and have proposed an analytical Cramer
method to solve these systems, which is a more effective method compared to common
methods and requires less computation.

The structure of the paper is as follows. In Section 2, the required preliminaries
are presented. In Section 3, the fuzzy Cramer method is used to solve systems of the
form AX = B and AX+B=CX+D. In Section 4, numerical examples are presented to
show the effectiveness of the proposed method. Finally, the conclusion ends the paper
in Section 5.
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2 Basic Definitions

Definition 1. [23] Let A be a fuzzy set in R(A = {(x, pa(x))|x € R}). Then,

i) A is called normal if there exists an x € R such that pz(x) = 1. Otherwise, A is
subnormal,

ii) The support of A, denoted by supp(A), is the subset of R whose elements all have
non-zero membership grades in A. In other words, supp(A){x € R|ps(x) > 0},

iii) An a-level set (or a-cut) of a fuzzy set A in R is a non-fuzzy set denoted by A,
and defined by

_J{xeR | pz(x)>0}, a>0,
A“_{ cl(sup?)(A)), a=0, )

where cl (supp(A)) denotes the closure of the support of A.

Definition 2. Let A be a Normal, Convex, and Continuous (NCC) fuzzy set on the
universal set U. Then, it can be defined from [26]:

1, . _ _
ac (A) =3 (mm core (A) + maxcore (A))
Definition 3. [26] A fuzzy number A is called a pseudo-triangular fuzzy number if its
membership function u;(x) is given by
li(x), a<x<a,

i) ={rs(x), a<x<a
0, otherwise,

<
<

where 4(x) and r4(x) are non-decreasing and non-increasing functions respectively. The
pseudo-triangular fuzzy number A is denoted by the quintuplet A = (a,4,4a,1;(x),75(x)),
and the triangular fuzzy number by the senary (g,4,a,—,—).

Definition 4. [26] A fuzzy number A is called a pseudo-trapezoidal fuzzy number if
its membership function pz(x) is given by

li(x), a<x<ay,

(%) = 1, a) <£x<ap,
Ha ri(x), a,<x<a,
0, otherwise,

where [;(x) and r;(x) are non-decreasing and non-increasing functions, respectively.
The pseudo-trapezoidal fuzzy number A is denoted by the senary A = (a,a1,a5,a,1;(x),74(x)),
and the trapezoidal fuzzy number A is indicated by the senary A = (a,a;,4a,,a,—,—).

Definition 5. [12] Consider two pseudo-triangular fuzzy numbers:

A=(a,aal;x),ri(x), B=(bbDblsx),rzx))
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with the following a-cut forms:
A= UAa, Ae=[A, 4], B= UBa, By =[B,Ba)-
24

In what follows, fuzzy arithmetic operations are defined based on TA:
A+B=| J(A+B) ,

a
a+b+ A, +B, ,a+b+ Ay + B, ,
2 2 2

(A+]§) =

o

%)Ea , a>0,b>0,

%)Ea , a>0,b<0,

—_
=
o]}

—

S]

Il

%)Ea , a<0,b<O,

)Ea , a<0,b>0,

B,|, a>0,b>0,
Ea , a>0,b<o, (6)

a<0,b<0,

a<0,b>0.
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Definition 6. [4] Consider two pseudo-trapezoidal fuzzy numbers:

A=(@ay,ap@l5(x),rs(x),  B=(bbyboblg(x)rp(x)),
with the following a-cut forms:
A= UAQ, Ae=[A, 4], 0<ax,
B= OBQ, By =(B,Bo|, O<ax<l,
a
By =[by,ba] Ay =[ay,a2].

Let
_(11+612 _b1+b2
2 ¢ = 2

In what follows, fuzzy arithmetic operations are defined based on TA:
A+B= U
a

(
(4+B) :[¢Z¢+(éa+§a);¢;(ﬁ+(A7a;Fa)]l

(A_E)a:[¢_3(P+(éa;_5a)’¢_3¢+(za Ea)]’

% B,|, ¢>0,90>0,

% B,|, ¢<0,9<0,

|
JB.| os00c0
|
|

A=) 07), = | e 10



120 A Cramer Method for Solving Fully Fuzzy Linear .../ COAM, 7 (2), Summer-Autumn 2022

(# A+ %)Eaﬂ— %)ZQ—F(%)EQ:’ $>0,¢0>0,
(45) () g g e+ (5 e #5000
AB) =
(e e e ] <000
(# éﬂ(%z)ﬁﬂ %)Z“(%Z)QQ:, $<0,¢>0.

Definition 7. [4] Let Fc(R) be a set of pseudo-geometric fuzzy numbers defined on a
set of real numbers. Then, for each A there exists 04 such that

for A =(a,a,a,1;(x),r5(x)), we have:
0p=(a-a0,a-ali(x+a)ri(x+a))), (12)
and for A = (a,a1,a,,a,15(x),r4(x)), we have:

OA:(g—(l),al—;az,%ﬁ—(ﬁ;lﬂx"'(f))'rz‘i(’c"'@)' (13)

Definition 8. [4] Let A and B be two NCC fuzzy sets. Then,

A=B if and only if ac(A) = ac(B).

3 The Proposed Method

Definition 9. Let A = [dij] and B = [f?ij], 1 <, j <n be fuzzy matrices. It is said that
A =B, if:

V1<j,j<mn ac(di]-) = ac(bij).
Definition 10. Let A = [dij]» 1 <j, j <n be a fuzzy matrix. The corresponding zero
matrix is shown by Oz and can be defined as follows:

02, Oa, - Og,
O; = 02, Oay, Oa,,
AT : : I

Odnl Oan Od}m

where 0z, 1 <i, j <n is determined based on (12) and (13).



Babakordi, F., Allahviranloo, T./ COAM, 7 (2), Summer-Autumn 2022 121

Lemma 1. If A, B and C are fuzzy matrices, then:

@)

b

1

b

)
)

b
Dy

i. A-A
ii. A+O;=

=B.A,

2
o)

iii.

A.(1§+C).

™
1

A+

2
o]}
+

iv.

djp di2

is shown by
a1 4az;

Definition 11. The determinant of a 2 x 2 fuzzy matrix A = (

|A] and is defined by
|Al = (@11.a22) = (d12.421). (14)

Definition 12. Let A = [dij]nxn' The (i, j)-minor of A, which is the determinant of the
matrix of A formed by deleting the i-th row and j-th column of A, is denoted by 1\711-]-.

Example 1. Consider the following fuzzy matrix:

(-4,1,2,—,-) (56,7,—,-) (1,2,4,(1 ~(x- 2)2)%,(1 Clx- z)z)l)

(112131_1_) (616171_1_) (112131_1_)
(_4r17 27_r_) (4; 5; 7;_;_) (_7; 2; 3,'_r_)

A=

The (3,1)-minor of A is obtained as:

MS] _ (5,6,7,—,—) (1,2,4,(1,(3(_2)2)2’(1_%L(x_z)z)z) |

(676777_7_) (112131_;_)

Definition 13. Consider the fuzzy matrix

) Aln
~ a2 ax dop
A= ]

dnl ﬁnZ ﬁnn

The (i,) element of the cofactor matrix of A is shown by Ai]- and is defined as follows:
Ajj = (1) M),

Example 2. Consider the matrix A of Example 1. Using Definitions 11 to 13 and the

TA-based arithmetic operations (2) to (6), it is obtained:

. ( 21

_14;81_1_ .
7 os )
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Definition 14. (Expansion method for calculating the determinant of an n x n fuzzy
matrix). Consider the fuzzy matrix

ayp aip -t dip
~ a1 dp ey
A= .

dnl ﬁnZ te dnn

The determinant of the matrix can be evaluated by expanding each row or column of
the matrix. For example, by expanding on the first row, we have:

|Al = dy1.A1y +d10.A1p + -+ A1, A (15)

Example 3. Consider the matrix A of Example 1. From (15), and (2) to (6), it can
be achieved that:

~ 60 1 28 29 61 17
A=| -2 -vicaz+ 20,2 201 Vit 4|,
Al U[ 16 2 Y 16%76 169732 ¢

Definition 15. The fuzzy matrix A is called singular, if |A] = 0,4 and is called non-

singular, if ac(lAl) 0.

Definition 16. The following system

ay a2 i\ (%1 by
dy1 dp oy || X2 b,

) =l .| (16)
dnl ﬁnZ dnn 5511 bn

is called a fully fuzzy vector system and is denoted by AX = B, where A = [dij], 1<,

j <nis aknown nxn fuzzy matrix, B = [l;i] is a known nx 1 fuzzy vector, and X = [;]
is an unknown n x 1 fuzzy vector.

Properties of the fuzzy determinant

o If two rows or two columns of a fuzzy matrix A are equal, then |A| = 014)-

e In a fuzzy matrix A, if for ith row and jth column, j=1,2,...,n, there is 4;; = 0,
then |A| = OL4)-

j?

« For any fuzzy square matrix A, we have |A| = |AT].

o If two rows or two columns of a fuzzy matrix A are switched and the obtained
(or resulting) matrix is called B, then |B| = |A|.



Babakordi, F., Allahviranloo, T./ COAM, 7 (2), Summer-Autumn 2022 123

~ for each i,j = 1,2,...,n, then

e In a fuzzy matrix A = [dij], if we have 4;; = Oﬁl_]

|A| = [0, 0]'

Example 4. Consider the fuzzy matrix

4

i ((0,4, 6,-1-L(x—42) (0,4,6-1- }L(x_4)2))
(=3,-2,-1,--) (-3,-2,-1,—,-)

in which the first and second columns are equal. From (14), it can be found that

|A|:U[—2+2a—2\/1—a,6—6a],
o

and as a result, |A| = 0,4)-

The Fuzzy Cramer method: The solution to the fuzzy system (16) obtained using
the fuzzy Cramer method is achieved as follows:

X = lA—Jl i=1,2 n (17)
]_lAly ]—1;“-;1
in which Aj is determined by substituting B in the jth column of A.

Theorem 1. If a fuzzy matrix A is non-singular, then the Cramer method always has
a fuzzy solution for the fuzzy system (16).

Definition 17. The following system

11 a2 a1\ (%1 by i G2 G\ (F11 X2 Ein dy
21 @2 dan || X2 by 61 G v Op||X21 K22 0 Xop dp

. + = . . . . . S+ (18)
gl dyy o dpp )\ Xy b” 1 Cn2 o Can)\Xn1 Xy 0 Xy dn

is called the dual fully fuzzy system and can be shown as AX+B = CX+D by considering
A , B= [blT,nxl’ C= [Eij]nxn and D = [di] . It is assumed that the matrix

=\d::
[ l]]nxn nx1

A-C=|a;j|- cij] is non-singular.
Now, the goal is to solve AX + B= CX + D. Therefore, we have:
AX+B-B=CX+D-B.

Using Lemma 1, (i) and (ii), we have:

oo

AX=CX+D-B.
Adding —CX to both sides of the above equation and using Lemma 1, (i) and (ii), it is
obtained:

AX+(—C~)X5D—B.

Moreover, using Lemma 1,(iv), we achieve:
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(A—C)XED—B. (19)

Finally, the solution for the fuzzy system (19) is obtained as follows using the fuzzy
Cramer method:
(4-¢)

@l .
Xj = '(A—C)‘ x]—U(x])a (20)

a

2

in which (A - C)j is determined by substituting the elements of D—B in the j-th column
of A-C.

Theorem 2. If the matrix (A—é ) is non-singular, the dual fully fuzzy system (20)
has a fuzzy solution.

4 Numerical Examples

Example 5. Consider the following system of linear equations.

(-4,1,2,—,-) (4,7,8,—-)\(%\_((1,57,--)
( (2,4,6,—,-) (6,6,7,—,—))(9) B ((1,2,3,_,_))- (21)

Using the arithmetic operations (2) to (6), the fuzzy Cramer method (17) and
determinant definition (14), we obtain:

(1,5,7,-,—-) (47,8,—-,-)
(1,2,3,-,—-) (6,6,7,—,-)

‘((—4,1,2,—,—) (4,7,8,—,-)

x= “\71936° 22" 1936

_( 2142 16 801 )
(214161_1_) (67677;_;_) ‘

~— | ———

[t i)

(2,4,6,—-) (1,23,--))| (1128 18 27445

((_4,1,2,_,_) ( ))'_(1936’5’21296’_’_)’
( )

(21 41 61 ) _)
Example 6. Consider the following dual fuzzy system:

which is shown in Figure 1.

(_21011111_;_)
1
3 0 5%+ (1,2,4,6,x—],(1_i(x’_4)2)2) _
(_2;072741_;_)
1
¢ o [0 ot

(_37 _21 11 31 _I _)
(_21 01 11 11 ™ _)

Nl=
~—
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AN J":' o
VAN | N
03 / \\ 05 N
s ) ~
S,
/ \ ~
0 b 4 0 >
42 41 4 08 08 L7 06 45 L4 05 06 07 08 08 1 11 12 13
X ¥y

Figure 1: The fuzzy solution to Example 5.

Using (19) and the difference (8), we obtain:

(g,s, 7,8,(1-(6- 2x)2)5)

12 2\(%
2 2 5 X"z = 9 3 1 3 2
8 3 2 33 (—5,—T,—7,—§,2X+10, 1—(x+§)
13 515 13 5
(-2-3533+53-9)

Finally, using the fuzzy Cramer method (17), fuzzy determinant (15), and arith-
metic operations (7) to (11), the solution to the dual fuzzy system (22) is obtained as

follows:

(%,3,7,8,(1 —(6—2x)2)%,(1 —(x—7)2);) 2 2

1
.
(—5,—%,—%,—%,2x+10,(1—(x+%) )2) 2 5
13 515 13 5
_ (-2-3533+5%3-9) 3 2
X1
1 2 2
2 25
-8 3 2
7523 36 12— 8551 88 88 \/—]
= 1_
U[4224+4224 4224 1224 4224% T 1204
5 : 5
-1 (7,3,7,8,(1—(6—2x)) (1= (x- 72))
1
.
2 (—5,—%,—%,—%,2x+10,(1—(x+%) )2) 5
13 515 13 5
. |8 (-2-3533+5%3-9) 2
Xy = 1
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B 8069 35 11\/— 4595 21 61 \/—]
U[ 8448 2112 8448 2112 1056

-1 2 (%,3,7,8,(1 —(6—2x)2)%,(1 —(x—7)2);)

1
"
2 2 (—5,—%,—%,—%,2x+10,(1—(x+%) )2)
13 515 13 5
. |83 (-2-3533+%3-9)
X3:
1 2 2
2 25
8 3 2
14367 35 64 i 13936 20 70 ]
’ 1_ 2
Laj[ 4224 " 1224% " 1004 4224 42024 T T

which is shown in Figure 2.

Example 7. Consider the following fuzzy system:

(-1,1,3,-,-) (1,2,4,( ~(x-2) )% (1—l(x—2)2)%) (1,3,6,-,-)
x1
(-2,-2,2,-,-) (3,4,5(1—(x 4) )% —x) (4,7,9,%(9(—4),(1—%(x—7)2)%) [xz]
x3
(2,3,5,—,-) (2,6,8,—,-) (8,9,10,x—8,(1—(x—9)2)%) (23)
(2,4,7,-,-)
1 1
= (1,2,6,(1—(x—2)2)7,(1—%(x 2) )7)
(3,6,8,—,-)
Assuming:

(-1,1,3,—,-) (1,2,4,(1—(x—Z)Z)%,(l—i(x—Z)z)%) (1,3,6,—,-)
A=|(-2-22--) (3,4,5(1—(x 4) )% —x) (4,7,9,§(x—4),(1—i(x—7)2))% ,
(2,3,5,-,-) (2,6,8,—,-) (8,9,1O,x—8,(1,(x—9)2)%

1 2 3
we have ac(lAl) = 0 (because |-2 4 7| =0), that is, the coefficient matrix of the
3 6 9

system is singular, and the system (23) does not have a fuzzy solution.

Example 8. Suppose you want to calculate the approximate prices of pistachios and
almonds in 1390, while you know that one of your colleagues bought about 1 kg (1 =
(0,1,2,—,-)) of pistachios and about 2 kg (i =(1,2,4,—,-)) of almonds this year at
a price of about 10 tomans (10 = (8,10,11,—,—)), and your other colleague bought
about 3 kg (3 =(2,3,5,—,—)) of pistachios and about 4 kg (4 =(3,4,7,—,-)) of almonds



Babakordi, F., Allahviranloo, T./ COAM, 7 (2), Summer-Autumn 2022

127

0.5
0 >
-55 -50 -45

09 08 07 06 05

X2
A
| I;',
D'5 |II I::
|
0 . >
34 335 33 325
X3

Figure 2: The fuzzy solution to Example 6.

this year at a price of about 24 tomans (24 = (22,24,25,—,-)). (Shopping malls had
incentive packages for shoppers.) Now, considering the approximate price of pistachios
as X and the approximate price of almonds as 7, we form the following fuzzy system:

1.x+29=10,
3.x+4.9 =24

(24)

Using the fuzzy Cramer method (17), fuzzy determinant (14), and TA-based arith-

metic operations (2) to (6), the solution to the fuzzy system (24) is obtained:

(8,10,11,—,-) (1,2,4,—,-)

(22, 24, 25,_,_) (3747 77_; _) ( 37
(01 1;21_1_) (1;2;4;_;_) B
(21 3; 5;_)_) (3141 71 _1_)

X =

?I 1?;_;_
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(0,1,2,—,-) (8,10,11,—,-)
- (2r 3; 5; ™ _) (227 24) 251_1_) 15
y: :(_3131_7_7_)-
(0;1;27_7_) (112141_1_) 2
(27 31 51_1_) (3;41 7;_;_)

That is, the price of pistachios was about 4 tomans (4 = (—3@7, 4, %, -, —)), and the price

of almonds was about 3 tomans (3 = (—3, 3, 175,—,—)).

5 Conclusion

An analytical method for solving a system of fuzzy linear equations is the Cramer
method. We can find some limitations in the methods used in the literature. The
methods based on arithmetic operations using the extension principle and a-cuts have
problems in subtraction and division operations, as well as problems in attaining mem-
bership functions for the operators and also the dependence effect in the fuzzy arith-
metic operations. Therefore, in this paper, using TA-based fuzzy arithmetic, which is
more realistic than other arithmetic operations, we solved a fuzzy system by a Cramer
method, which does not have the limitations of the other methods presented by e.g.,
Allahviranloo et al. or Radhakrishnan et al. In other words, the proposed method was
used for all fuzzy systems such as the fully fuzzy and the dual fuzzy systems with all
numbers such as quasi-triangular and quasi-trapezoidal numbers as inputs and calcu-
lates all the solutions of the fuzzy systems, including non-negative and non-positive
solutions. Finally, using the proposed method and assuming that the 1-cut coefficient
matrix of the fuzzy system is non-singular, the fuzzy system always contains a fuzzy
solution.
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