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Abstract. Considering multiple criteria and objectives simultaneously in a single real-world problem
and the fuzzy nature of this type of problem is of particular importance and application. As a result,
multi-objective interval type-2 fuzzy linear programming problems have received much attention. How-
ever, there are few and a limited number of methods available for solving multi-objective interval type-2
triangular fuzzy linear programming problems with ambiguity-type imprecision (interval type-2 triangu-
lar fuzzy numbers) in almost all of the problem parameters. This research first considers a multi-objective
interval type-2 fuzzy linear programming problem with ambiguity in all coefficients, in which, all prob-
lem coefficients are interval triangular fuzzy numbers. In addition, using the weighted sum method and
the concept of nearest interval approximation, the problem is solved, and an example is provided.
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objective linear programming problem.
AMS Subject Classification 2010: 03E72.

1 Introduction

Multi-objective problems are a group of multi-criteria decision-making problems whose solution space is
continuous with an unlimited number of solutions. In fact, we are facing with multi-objective optimiza-
tion problems (linear or non-linear) with more than one objective function. There are three approaches
to solve multi-objective problems: weighting before solving (prior approaches), weighting after solving
(posterior approaches), and interactive approaches. In the prior approach, the decision-maker’s prefer-
ences are obtained before starting to solve the problem in the form of information such as the degree of
importance (weights). There are several approaches in this category, including the weighted sum (WS)
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method, we refer to [27] for more details. Some recent studies in this field can be summarized as fol-
lows: Dong et al. proposed a two-stage method for a fuzzy multi-objective linear program and applied
it to engineering project portfolio selection [6]; Nahar et al. proposed the statistical method to solve the
multi-objective linear programming (MOLP) problem [22]; Hassanpour et al. proposed a method for
solving an intuitionistic fuzzy MOLP problem [9]; Arya et al. proposed an approach for solving fully
fuzzy multi-objective linear fractional optimization problems [3]. The readers can see the details and
methods of solving this type of problems by referring to [5, 17,24,28].

Fuzzy sets (FSs) were introduced by Zadeh in 1965, [30]. Afterward, in 1975, Zadeh proposed
type-2 fuzzy sets (T2FSs) as a generalized version of FSs [31-33]. One of the special cases of T2FSs is
interval type-2 fuzzy sets (IT2FSs), which are less complicated and easier to understand than T2FSs [25].
Since IT2FSs include more uncertainties and information than type-1 fuzzy sets (T1FSs), they are more
suitable and efficient for modeling optimization problems.

To solve the interval type-2 fuzzy linear programming (IT2FLP) problem with ambiguity in the
objective function vector (OFV), resources vector (RsV), and technological coefficients (TCs), which
are generally interval type-2 fuzzy numbers (IT2FNs), different methods have been introduced, such as
ranking [10, 11, 13], sorting [16], and approximation methods [14]. Each method has its own advantages
and drawbacks. Therefore, it is extremely complex to determine the best method. Hence, when dealing
with any problem, the decision-maker must adopt an appropriate method in accordance with the existing
conditions. In fact, choosing methods with more well-defined properties from the available methods is
important. In the ranking methods, each type-1 fuzzy number (T1FN) is approximated by an IT2FN with
a definite number. During this process, important information may be lost. Although the same concerns
and doubts are evident in most defuzzification methods, using a well-defined approximate closed interval
for a FS is more acceptable and logical than replacing it with a definite number. Using the concept of the
nearest interval approximation (NIA) for each T1FN [14, 19] is one of the most appropriate and efficient
methods used to solve IT2FLP problems with ambiguity in all coefficients. So far, rarely studies have
been conducted on multi-objective interval type-2 triangular fuzzy linear programming (MOIT2TrFLP)
problems with ambiguity in parameters. Therefore, in this study, we propose a new method for solving
such problems. In this method, at first, by using the WS method, we convert the multi-objective problem
into a single-objective problem. Then we use the concept of NIA to solve this problem.

The research sections are described below: In the second section, the basic definitions and necessary
concepts, such as: the fundamental definitions of type-1 and type-2 FSs, as well as interval type-2 trian-
gular fuzzy numbers (IT2TrFNs), the concept of NIA, the interval linear programming (ILP) problem,
the MOLP problem are reviewed, and the WS method is presented as one of the best practical method to
solve MOLP problems. The third section proposed a new method to solve the problem of multi-objective
fuzzy linear programming (MOFLP) with IT2TrFNs by using the combination of two approaches of the
WS method and concept of NIA. In the fourth section, we provide a numerical examples to demonstrate
the performance of the proposed method. Finally, the conclusion section includes the obtained results
and generalities of the proposed method.

2 Preliminaries

In this section, triangular fuzzy numbers (TrFNs) and their important characteristics and properties are in-
troduced. Then, basic definitions and theorems related to IT2FSs, interval programming (IP), the MOLP
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problem, and a method used to solve these types of problems are introduced. Finally, the definitions and
theorems related to the concept of NIA are presented. To see more definitions and proofs of theorems,
we refer to [ 14, Page 3].

2.1 The T1FS

Definition 1 ([10, 11, 13]). Let A be a TIFS defined on the universal set X. The FS A is made up of
the ordered pairs A = {(x,uz(x))|x € X}, in which p;(x) represents the membership degree of ranges

between zero and one, in which zero indicates non-membership, and 1 indicates definite membership in
A

Definition 2 ([10, 11, 13]). The FS A, defined on the set of real numbers, is called a fuzzy number if:
(i) The FS A is normal, that is, supp(A) =1;

(ii) A is convex, that is, for any arbitrary x| and x» belonging to the universal set X and for any

A €[0,1], wi(Ax1 +Axz) > min(pz(x1), 1i(x2)) holds;

(iii) uz(x) is a continuous function in all its intervals.
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Figure 1: The T1FN and its ¢-cut.

Definition 3 ([8]). Consider A as TIFN (see Figure 1). The core of A is a set described as

Core(A) = {x € |uz(x) = 1}.

2.2 The T2FS
Definition 4 ([20,21,34]). The A is the T2FS and is defined as:

A o= [ [ s fx
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where x € X, J C (0,1, u € [0,1] and fi(u) € [0,1]. The J; and fi(u) are primary and secondary
memberships, respectively. Furthermore, A is called IT2FS, ifx € X and u € J, C [0,1]; Mz (x,u) = 1.

Definition 5 ([14]). The IT2TrFN, A, which is defined on interval [a’,a@"), is an IT2TrFN, this is noted
as:

wherea” <a" <a<da"<a"anda’ <a<a’. Its MFs, respectively are
. B
hid;, @’ <x<a,
— =N\ __ — —
(%) &= a<x<a,
0, x<a’,x>a",
and
x—a’ v
no—v a <x<a,
a-d
pix)=qho—y a<x<d",
0 x<a',x>a"

Figure 2 shows a complete view of an IT2TrFN of Awitha e R, its FOU, Z-kernel, and A,. Also,
we have a = a.

Figure 2: IT2TrFN, A.

2.3 The NIA

In the following, we express the definitions and theorems related to the concept of NIA.

Definition 6 ([%, 12]). Assume A is a TIFN and [A(«),A(«)] is its o-cut. The closed interval
C(A) = [C,C)] is the NIA to A, where C = OflA(oc)doc, C= b}A(a)da.
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Theorem 1 ([12, 14]). The NIA for the TIFN A = (a" ,a@,a") is as follows:
a’+a a’+ ﬁ}
2 7 2 7

CA) =]

2.4 TheILP
Definition 7 ([1]). An interval number appears as [x,X| in which the x <X condition is satisfied. If x =X,

x will be destroyed.

The basic form of the ILP problem is defined as follows [18,35]:

n
max z= Y [c;,¢)lx;,

j=1
nooo (1)
sit. ¥ a,ai]x; < [by,bil, i=1,2,....m,
j=1
x; >0, i=1,2,.m,

where ¢;, ¢}, a; s dijs b, and b; are real numbers. The characteristic model of problem (1) is as follows:

n
max z= ) c;xj,
j=1

n
s.r. Zaijxjgb,-, i=1,2,....,m,
=1
XjZO, j:1,2,...,n,

where ¢; € [¢;,¢)], aij € [aij,a;;] and b; € [b;, b;]. Several methods have been proposed to solve the IP
problem [2,4,7,29,36]. One of the basic methods to solve this type of problem is the best worst cases
(BWC) method [26]. This method divides model (1) into two best and worst sub-models.

=1

Theorem 2 ([18]). Consider Y, [a-j,aij]xj < [bi,gi], fori=1,2,....m. The largest feasible region is
j=1

— n
G X < b; and the smallest feasible region is _Zl a;jx; < b;.
j:

™=

J
The following theorem obtains the worst and best values of the objective function.

Theorem 3 ([15, 18]). The best value of the objective function of the ILP problem (1) is acquired by

n
max z= Y cp;,
j=1
n
s.t Y aijx; <b;, i=1,2,....m,
j=1
x; >0, j=12,..,n,
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The following details are the important definitions of the MOLP problem and its pareto optimal
solution (POS).

2.5 The MOLP

An optimization problem with multiple linear objective functions that is simultaneously subject to linear
constraints is known as the MOLP problem [23]. The basic form of the MOLP problem is as follows:

max {cjx=z(x)},
max {cox =2z2(x)},

‘ (2)
max {cpx =z (x)},
s.t. Ax<b,
x>0,

where k represents the number of OFVs, A is a matrix of m x n, b € R" forl = 1,....k, ¢; = (¢i1, ..., i),
and x = (x1,...,x,)7.

Definition 8 ([23]). The x* is called a POS if and only if there is no other solution like x € X (X is the
reference set) such that for every i, zi(x) < zi(x*) and for at least one j, z;j(x) # z;(x").
Definition 9 ([23]). The x* be a feasible solution for the problem (2):

It is efficient, if there is no x € X such that Cx > Cx*.
It is poorly efficient, if there is no x € X such that Cx > Cx*.
It is perfectly optimal, if forx € X, and i =1, ..., p, c;x* > c;x.

There are three approaches to solve multi-objective problems: weighting before solving (prior ap-
proaches), weighting after solving (posterior approaches), and interactive approaches. In the prior ap-
proach, the decision-maker’s preferences are obtained before starting to solve the problem in the form of
information such as the degree of importance (weights). There are several approaches in this category,
including the WS method. It is used to describe POSs in the MOLP problem, which is explained in detail
below. For more details on other methods, refer to [23,27].

2.6 The WS method

In this method, a weight (A4;,] = 1,2,...,k) is assigned to each OFV of the problem (2). Then, the
WS method considers all OFs of the MOLP problem. As a result, the MOLP problem (2) turns into a
weighted single objective LP problem (3):

k
max Z A’lZl (X),

I=1
sit. Ax < b, 3)

x>0,

k
where A;,/ = 1,...,k, are scalars, and for 4; >0, ¥ 4, = 1.
I=1

Note: The coefficients A; should be chosen such that none of the objectives are excluded.
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Theorem 4 ([23]). If x € S is the optimal solution (OS) of the WS method of LP problem (3) (for each
A € A), then, X is a POS of the MOLP problem in (2).

According to Theorem 4, it is deduced that for any strictly positive weight vector, the WS linear
programming problem has optimal solution.

Theorem 5 ([23]). IfX € S is a POS of MOLP problem (2), then for A € A, X is the OS of the WS method
of LP problem (3).

In addition, Theorem 5 states that each OS is associated with at least one strictly positive weight
vector, which means that there is an OS in a WS programming problem.

3 A novel approach for solving the MOFLP problems with IT2TrFNs

In this section, a new approach is proposed to solve MOIT2TrFLP problems with ambiguity in coeffi-
cients by combining the WS and NIA methods. Consider a MOFLP problem, all parameters of which are
IT2TrENs. Using the WS method, this problem is transformed into a single-objective IT2FLP problem
(problem (5)). By replacing the core of these IT2TrFNs, a LP problem called the middle problem is
introduced. Then, the problem (5) is rewritten as a characteristic type-1 FLP problem, all parameters of
which are type-1 TrFNs. Therefore, using the concept of the NIA for each of these characteristic type-1
TrFNs, an approximate closed interval is obtained, the problem (5) is modeled as an IP problem, and
finally, it is solved by applying the BWC method twice. The details of the newly proposed method are
as follows:

First step: (Using the WS method) The general form of the MOIT2TrFLP problem is expressed as

follows: .
max {cix=2z1},
max {cx =122},

max {Cx =z}, “)
s.t. Zﬁ,-jxjgl;,-, i=1,...m,

j=1

XjZO, jzl,...,n,

where ¢}, a;j, and bi(fori=1,2,...,m, j=1,2,...nand k= 1,2, ...I) are IT2TrFNs with ambiguity-type
imprecision. Using the WS method, the problem (4) becomes a single-objective nonlinear programming
problem as follows:

s.t. Z&’,-jxjglzi, i=1,...m, ®)
XjZO, j:I,...,n.

The problem (5) is a single-objective nonlinear programming problem. At the end of this step, the
decision-maker can consider arbitrary values for each weight (A;,/ =1,2,....k, that ,; + A, +...+ A4, = 1).
As a result, nonlinear programming problem (5) becomes the LP problem, and the second step can be
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performed on the basis of it.

Second step: (Using the concept of NIA) Now, given that the cores of IT2TrFNs are singleton sets, the
middle problem is introduced as follows:

= Y Y Acyjx;,
j=y=
s.t. Zﬁ,-jxjgb,-, i=1,...m, (6)
j=1

x; >0, j=1,...n,

where (fori=1,...,mand j=1,...,n), ¢}, a;j and b; are the middle numbers in a IT2TrFNs. The problem
(6) is the middle problem. By solving it, we give the middle OSs and optimal value, namely X ;,, and Z,,
respectively. By representing IT2TrFNs as an infinite union of characteristic type-1 TrFNs, the problem
(5) can be expressed as follows:

max z°= ): Z)Llcl]xj,
j=1il=
st Y ajx; < bf, i=1,...,m, N
=1

XjZO, j=1,...,l’l,

where cj; € FOU(é;), af; € FOU(aj;) and b € FOU (b;) are all characteristic type-1 TrENs. Then,
using the concept of the NIA for characteristic type-1 TrFNs, the IP problem equivalent to the problem
(7) will be as follows:

n k
max z°= lezlll[c};.e,cfje]xj,
j

st ¥ la)f,alf]x; < [bYe,b)e],  i=1,..m, ®)
j=1
x; >0, j=1,..,n,
wheri cl € [glvjef;/je]’ clAje € [czAf,Clj] ay¢ € [a)f.ay). alf € [a)¢.aly]. by € b)Y, b e] and b/ €
[blAe,blAe]. The problem (8) is the IP problem. Using the BWC method, the IP problem (8) is trans-

formed into two best (9) and worst (10) sub-models, which are presented as follows, respectively:

max z,° = Zl l}: llcl] Xxj,
J 1

s.t. Zlau ;< b, i=1,..,m, ©)
jx_jZO, j=1,...,n,
and
max z,¢ = 21 ; llclj Xj,
s.t. 'Zlalj] < bYe, i=1,...,m, (10)
=

x; >0, j=1,...,n.
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As stated above, both sub-models (9) and (10) are IP problems. Therefore, the BWC method is used
again, and two other sub-models are obtained for each of the two sub-models (9) and (10). In fact,
we obtain the four sub-models (best-best (B-B), best-worst (B-W), worst-best (W-B), and worst-worst

(W-W)), which are:

1. B-B model:
A n k A
max Zpy, = Y ¥ llcljxj,
j=11=1
—A .
st Y ax; <b;, i=1,..m,
j=1
x; >0, j=1,...n.

The optimal values of the problem are obtained as (11) X]A.bb and 7j,.

2. B-W model:
n k
j=11=1
s.t. ):Eivjxjgbf, i=1,..,m,
j=1

XJ'ZO, ]:1,,11

By solving problem (12), the optimal values are obtained as gfbw and z) .

3. 'W-B model:
Y n k iy
max 7, = Zl lZ l,cljxj,
j=1li=1

v .
st Y oahxi<b i=1,..,m,
=1

i
]:
XJ‘ZO, j=1,...,n.

The optimal values of the problem (13) are given as va.wb and z),.

4. W-W model:
max z) = ; é‘,lllcljxj,
st X Efj;j<biv, i=1,..,m,
J)c;zo, j=1,...n.

By solving problem (11), the optimal values x3,,, and z,/, are obtained.

(11

(12)

(13)

(14)

As mentioned, considering the values of the weights (4;), all the above problems become linear. Addi-
tionally, using the OSs obtained from the middle problem (6) and sub-models (11), (12), (13), and (14),

the OSs and optimal value of the problem (5) are obtained in the form of IT2TrFNs as follows:

f:pt = ((zywwvxj’m&;\bw)? (ijbvxj’mx;\bb)) )
~k

Z()pt = ((;:/VW7ZM7EQW)7 (ZV\‘/;[;,ZmaZQb)) .
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3.1 The proposed method for a bi-objective IT2FLP problem

To better understand the audience about the process of proposed method, we consider the bi-objective
IT2FLP problem with ambiguity in parameters:

max {éx=2z},

max {Gx=2},

S.t. 511X1+5]2x2§§17 (15)
521)61 +C:122x2 < BZ)
x1,x2 > 0.

In problem (15), we know & = (&11,é12) and & = (&1,¢22). For & and &, we consider a weight as A
and A, , respectively. As a result, for the objective function row we have

z z = = X = ~ X
MET 4+ Maéoxl = A1 (E11,E12) < 1> —i—lz(Czl,sz)( 1>
X2 X2

= = z x (16)
= Aic1ixi + Aicioxy + Aacarxy + Aacanxn
= (11511 +2~2521)X1 + (11512 -I-}ngzz))q.
Therefore, by setting the (16) in the problem (15), we get
max (A1 +A2621)x1 + (M2 + Aol x2,
t.a d1oxy < b
st apxyp+apx < by, (17)

a1x1 +anxy < b,
x1,x2 > 0.

The problem (17) is the single-objective nonlinear programming problem in which all parameters are
IT2TrFNs. All IT2TrFNs in problem (17) are treated as characteristic TIFNs. Using NIA, the problem
(17) is transformed into the following IP problem:

Y+ N+ Y 4Ty b +T
e_ (x| S 11 2, | C2t 21
max z (1[ 5 ) 2 ]-i— 2[ > ) 2 :|)xl
¢V, +C12 ¢ +Cin Yy +Cy by +Tm
2| €2 12 2, | €22 2
+( 1 |: ) 5 ) + ) 5 ) ) 2
o a\1/1+5117af1+511 o a\l/2+512’af2+512 < b1V+El’b1A+Bl ’ (18)
2 2 2 2 2 2
ay, +dx aby +an ay, +axn ay +axn o < by +by by +by
2 2 2 2 =T 2

x1,x3 >0,
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1 %1 1771
According to the theorems of the IP problem, the best sub- model is expressed as follows:

A\ - A = A\ = A\ =
- - - -
max zg:</11(c“ Gy 4,2 621)>x1+</11(012 LE N C22)>x2,

where in (18), ¢); € [¢);, ¢/, ¢} € [¢}}, ), af; € [ay,ay)), af) € [af), @)}, b € b b] and b} € [b),B)].

2 2 2 2
ay, +an ay,+ap b + by
s.t. (“?)xl (%)xz < (IT), (19)
ay, +an ay, +an b + by
(%)xl + (%)XZ < (27)7
X1,X2 Z 07

where ¢/ € [¢}5, ¢}, a7 € [a)},a;}] and b} € [b},B,'], and the worst sub-model is also expressed as:

¢, +¢ oy, +¢ cY,+¢C Y, +¢
max z), = </11( TRy 2, (22 21))x1+</11( 12 D12y L A,("22 22)>XZ,

2 2 2 2
A - A — b\/ E
or (M) 1 (a12+a12)x2 < + 17
2 2 2 (20)
ay, +an ay, +an bY +b,
(%)xl (%)xz < 2 TR
x1,x2 > 0,

where ¢ € [¢/},¢/}], af} € [af;,al}] and b} € [bY,b,']. Since, the best (19) and worst (20) sub-models are
IP problems, the following four sub-models are obtained:

1. B-B model:
z o te o +e ey +e &) +c
max Zg\b = (ll(llzll)_Flz(lezl)) X+ (2«1(12212)—%&2(22222)) X,
aj, +a ay,+a by +b
s.t. (%) | (%) 5 < (ITI)’ o
a\2/1 +az 5\2/2 +am Eg\ +by
(T)xl%—(T)mg (T)7
x1,x2 > 0.
2. B-W model:
¢y +¢ ¢y +e chy+e chy +7
max zj, = (A (F0) + () o+ (A (22 + (P22 |
2 2 ) )
fita l+a b} +b
o g 18,

vV - vV -
ay +ayi a, +an

(#)xl + (#)xz <(

x1,x2 > 0.

QQ-FEz)
2 )



188 H.M. Nehi, S. Sargolzaei

3. 'W-B model:
Clvl 4+ Cgl +C1 ch +Ci2 ng +c
max ;vvvb = <7Ll(2)+lz(2)> x1+ <7Ll(2) —1—12(2)) X2,
a) +a ah+a b} +b
st (S =a+ (B < (), 23)
(Qé\] +az ) +(Q§\2 +ﬁzz)x2 < (Q§+Bz)
2 2 - 2 ’
x1,x2 > 0.
4. W-W model:
Ry E\l/l +c11 E¥1 + o1 E\I/Z +cC12 Egz +
max Z,, = (M(————)+ (=) |a+ [ M(——) + (=) | x,
2 2 2 2
St (@)M + (@)xz < (%), (24)
ab, +ay ab, +axn Ev—i-gz
(BT (T, < (270
x1,x2 > 0.

In the next section, we describe the process of solving the bi-objective FLP problem with IT2TrFNs by
solving two examples. We explain the advantages and functions of the proposed method, and all the
solution steps are presented in details.

4 Numerical examples

In this section, two numerical examples of MOIT2TrFLP problem are investigated.
Example 1. Consider the following interval bi-objective FLP problem with IT2TrFNs:

max {éx=2z},
max {é&x =2},
st dpx) +dpx < 51, (25)

Gix1 +daoxs < b,
x1,x2 > 0.
Parameters which are used in the Example 1 are given in the following Tables 1, 2 and 3.
Using the WS method, the problem (25) is transformed into the following single-objective FLP
problem with IT2TrFNs:

max (116:‘11 +lzc:‘21)x1 + (11512 —l—/’LzEzz)XQ,
st anxy+dnx < by,

. ~ . (26)
do1x1 +dxxz < b,

X1,X2 > 0.
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Table 1: Values of the OFVs.

e ((efyensefy), (efp,enyepy)) = ((05,1.2,3),(0.2,1.2,3.2))
¢z ((cfy,12,¢1y), (€15, C12,€1,)) = ((1,3,4.5),(0.5,3,5))
& ((e3p,a1,¢5), (€31,21,8)) = ((1,2,3),(0.8,2,3))
e ((¢3,€22,69)); (¢5h,¢22,¢)) = ((1.5,4,5),(1,4,5.5))
Table 2: Values of the TCs.
an ((afyanap), @jy,an.ap)) =((05,1,1.5),(0,1,2))
a:lZ ((Q}/zﬁlzaﬁ?z% (5\1/23&12751\2)) = ((374a5)7(27476)>
(Zﬂ ((Q\Z/Uaﬂ’gé\l)? (65/175217591)) = ((37475)7(27476))
an» ((ggz,azz,gé\z ,(5\2/2,522,592)) = ((1.5,2.5,3.5), (0.5,2.5,4.5))

Problem (26) is nonlinear. Considering A; = A, = 0.5, this problem becomes an LP problem. Given that
the cores of IT2TrFNs used in problem (25) are singleton sets (see Fig. 2), by placing the cores of these
numbers, the following middle LP problem is obtained:

max Z, = 2.1x; +3x,

s.t. x1+4x <11,
4x) +2.5x < 12,
x1,x3 > 0.

(27)

By solving the middle problem (27), the OSs x1,, = 1.519, X5, = 2.370, and optimal value z,, = 10.3 are
obtained. Using the data from Example 1, the problem (21) is rewritten as follows:

max Zp, = 2.35x; +4.375x,,
s.t. 0.5x1 4+ 3x <13,
3x1 4+ 1.5x < 16,

x1,x2 > 0.

(28)

The OSs and optimal value of the problem (28) are obtained as X}, = 3.455, X}, = 3.758, and
Z, = 24.370. The problem (22) is rewritten as:

max zj, =2.3x; +4.125x,
st 0.75x 4+3.5x < 12,
3.5x1 +2x < 14,

x1,x2 > 0.

(29)

By solving the problem (29), the OSs and optimal value xy,, = 2.326, x5, ,, = 2.930, and z, , = 17.436
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Table 3: Values of the RVs.
(Y B3y ), (1) i By) ) = ((9,11,13),(7,11,15))
2 ((83.52.89), (B B2,53)) = ((8,12,16),(4,12,20))

S S

are obtained. The problem (23) is rewritten in the following problem:

max z,, = 1.175x; 4+2.375x,,
s.t. 1.25x14+4.5x, < 10,
4.5x1 +3x, < 10,

x1,x2 > 0.

(30)

The OSs and optimal value of the problem (30) are given as x},, = 0.910, x5, , = 1.970, and z)/, = 5.746.
The problem (24) is rewritten as:

max Z,,, = 1.05x; +2.125x,,
s.t. 1.5x1+5x <9,

Sx143.5x <8,
x1,x2 > 0.

(€19

By solving the problem (31), the OSs and optimal value x},,, = 0.430, %3, = 1.671, and z,},, = 4.003 are

2ww ww
obtained. Therefore, the OSs and optimal value are calculated up to three decimal places and presented

as the following IT2TrFNs:

Frop = ((0.910,1.519,2.326), (0.430,1.519,3.455)),
Foop = ((1.970,2.370,2.930), (1.671,2.370,3.758)),
%, = ((5.746,10.300,17.436), (4.003, 10.3,24.370)),

As mentioned, the optimal solutions and the optimal value of the objective function are IT2TrFNs. In
fact, with this solution method, the numbers retain their fuzzy nature. See the OSs in Figure 3, and the
optimal value in Figure 4.

As you can see, the OSs and optimal value are in the form of IT2TrFNs.

Example 2. Consider the three-objective FLP problem with the IT2TrFNs:

max {éx=z},
max {éx =2},
max {éx=z3},
: § ) 32)
st anxiy+apx < by,
rx +dnxy < by,

X1,X2 > 0.
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Figure 3: The OSs of Example 1.

0 5 10 15 20 25
o = ((5.746,10.300, 17.436), (4.003,10.3,24.370))

Figure 4: The optimal value of Example 1.

Table 4: Values of the OFVs.

¢i ((£1v1 CllaQ{\l) (Enafllafn)) ((1.5,2,2.5),(1,2,3))
é':12 (<£\1/2 CIZ’QIAZ)’(C127C12’CIZ)) ((2 5,3,3.5 7(273’4))
¢ ((951 C21’C21)a(0217c217021)) ((1,1.5,2),(0,1.5,3))
522 ((QE/Z 6227622)7(E¥27622’C22)) ((273’4) (1’3 5))

G ((c31h631,651), (€41, 031,051)) = ((2,2.5,3),(1.5,2.5,3))
3 ((£¥2,£32,£32), (C¥2=C327C32)) ((2.5,4,45), (27475))

Table 5: Values of the TCs.

‘:111 ((a117a117 1\1)7(5;/1,511,51\1)) = ((O'Sa L, 1'5)7(07 172))

512 ((a127a12’ 1\2))(6\1/27512’5/1\2)) ((37475)7(27476))

521 ((a21,a21,a/\1), (5\2/175217591)) = ((37475)7(27476))

G (s, ady), (@) = ((15,2.5,3.5),(0.5,2.5,4.5))
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Table 6: Values of the RVs.
v (@ bk, () Bi By ) = ((9,11,13),(7,11,15))
2 ((83.02.89), By B2,52)) = ((8,12,16),(4,12,20))

S S

Parameters which are used in the problem (32) are given in the Tables 4, 5 and 6.
Using the WS method, the problem (32) is transformed into the following problem:

max (A1C11 + Axar + Asés1)x1 + (A1 + Aaéan + A3632)x2,
i

s.t. 11xX1 +dixy < b17

. . < (33)
an X1 +dxpxy < by,

x1,x2 > 0.

The problem (33) is a single-objective nonlinear programming problem. Now, we consider A; =0.4,, =
0.3 and A3 = 0.3, note that A; + A, + A3 = 1. The middle LP problem is as follows:

max z, = 1.75x; + 3x,
s.t. xp+4x <11,
4x1 +2.5x, < 12,

x1,x2 > 0.

(34)

By solving the problem (34), the OSs, x,,, = 1.518, x,,, = 2.370, and optimal value, z,, = 9.768 are
obtained. Problem (21) is rewritten as follows:

max z, = 2.375x; +3.75x2,
s.it. 0.9x; 4 3x; <13,
3x;+ 1.5x; < 16,

x1,x2 > 0.

(35)

The OSs and optimal value of the problem (35) are obtained as X7, = 3.454, X}, = 3.758, and Z,, =
22.296. Then, the problem (22) is rewritten as:

max sz\W =2x1 +3.375x,

s.t. 0.75x1+3.5x% < 12,
3.5x1 4+ 2x < 14,
x1,x > 0.

(36)

By solving the problem (36), the OSs and optimal value are obtained as x,,, = 2.326, x5, = 2.930, and
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Figure 5: The OSs of Example 2.
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Figure 6: The optimal value of Example 2.

zj,, = 14.541. And, the problem (23) is rewritten in the following problem:

max z,, = 1.5x] +2.625x,,

st 1.25x 4+4.5x < 10
4.5x1 +3x, < 10,
Xx1,X2 > 0.

(37)

The OSs and optimal value of the problem (37) are given as x},, = 0.909, x3, , = 1.970, and z,/, = 6.534.
The problem (24) is rewritten as:

max Z,, = 1.125x; +2.25x,,
st. 1.5x;1+5x <9
S5x143.5x <8,
x1,x > 0.

(38)

By solving the problem (38), the OSs and optimal value are given as x|, = 0.431, X3, = 1.671, and
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7)., = 4.244. Therefore, the OSs and optimal value are presented as the following IT2TrFNs:

Flop = ((0.909,1.518,3.326), (0.431,1.518,3.454)),
Frop = ((1.970,2.370,2.930), (1.671,2.370,3.758)),
2, = ((6.534,9.768,14.541), (4.224,9.768,22.296)),

X

Figures 5 and 6 show the OSs and the optimal value of Example 2, respectively.

As you can see, the OSs and optimal value are in the form of IT2TrFNs, and their fuzzy nature is
preserved.

5 Conclusions

In this study, an MOFLP problem with the coefficients of IT2TrFNs with ambiguity-type impreci-
sion was investigated. First, using the WS method, the MOLP problem was transformed into a single-
objective programming problem. In addition, the concept of NIA for type-1 TrFN was used to solve
this new problem. Every IT2TtrFN is created by the infinite union of type-1 TrENs. Therefore, using
the concept of the NIA, an interval is assigned to each IT2TrFN in the problem, and the single-objective
LP problem with IT2TrFNs is transformed into two IP problems where all coefficients are of the in-
terval type. Then, using the BWC method, each of the above two problems is transformed into two
LP sub-models. Therefore, four sub-models are obtained, and by solving them, the optimal value and
OSs are obtained in the form of IT2TrFNs. We used this method to solve two multi-objective problems
(bi-objective and three-objective). One of the important reasons for conducting this study is the lack
of sufficient study on MOLP problems using parameters such as INT2TrFNs. The advantages of the
proposed method can be summarized as follows:

A combination of two simple and practical methods: the weighted sum method and the nearest
interval approximation approach, to solve the multi-objective problem.

Using the weighted sum method to convert a multi-objective problem into a single-objective prob-
lem, the decision-maker can allocate a proportional weight vector to each objective function based
on the conditions of the real problem. Consequently, the obtained results are much more desirable;

The approximation used to convert a triangular fuzzy number into an interval is easily computable;
Applying the decision-makers opinion before starting the problem-solving process.

The obtained optimal solutions are in the form of IT2TrFNs. In fact, the fuzzy nature of the
numbers is preserved.

Computational simplicity and desirable results;

Since the obtained results for OSs and optimal objective function values are IT2TrFNs, the ob-
tained results have less error.
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Since no specific study has been conducted on this type of problem (MOFLP problems) with such
parameters (IT2TrFNs), this study can be considered as one of the first related studies.

For future studies, the proposed method can be used for multi-objective problems with some IT2FNs,
such as IT?2 trapezoidal FNs and interval-typed TrFNs.

References

[1]

(2]

(3]

[4]

[5]

[6]

[7]

[8]

[9]

[10]

(11]

[12]

M. Allahdadi, A. Batamiz, Generation of some methods for solving interval multi-objective linear
programming models, Opsearch 58 (2021) 1077-1115.

M. Allahdadi, H. Mishmast Nehi, H.A. Ashayerinasab, M. Javanmard, Improving the modified
interval linear programming method by new techniques, Inf. Sci. 339 (2016) 224-236.

R. Arya, P. Singh, S. Kumari, M.S. Obaidat, An approach for solving fully fuzzy multi-objective
linear fractional optimization problems, Soft Comput. 24 (2020) 9105-9119.

H.A. Ashayerinasab, H. Mishmast Nehi, M. Allahdadi, Solving the interval linear programming
problem: a new algorithm for a general case, Expert Syst. Appl. 93 (2018) 39—-49.

A. Azadeh, Z. Raoofi, M. Zarrin, A multi-objective fuzzy linear programming model for optimiza-
tion of natural gas supply chain through a greenhouse gas reduction approach, J. Nat. Gas Sci.
Eng. 26 (2015) 702-710.

J.Y. Dong, S.P. Wan, A new method for solving fuzzy multi-objective linear programming problems,
Iran. J. Fuzzy Syst. 16 (2019) 145-159.

Y.R. Fan, G.H. Huang, Robust two-step method for solving interval linear programming problems
within an environmental management context, J. Environ. Inform. 19 (2012) 1-9.

P. Grzegorzewski, Nearest interval approximation of a fuzzy number, Fuzzy Sets Syst. 130 (2002)
321-330.

H. Hassanpour, E. Hosseinzadeh, M. Moodi, Solving intuitionistic fuzzy multi-objective linear pro-
gramming problem and its application in supply chain management, Appl. Math. 68 (2023) 269-
287.

M. Javanmard, H. Mishmast Nehi, Interval type-2 triangular fuzzy numbers; New ranking method
and evaluation of some reasonable properties on it, 5Sth Iranian Joint Congress on Fuzzy and Intel-
ligent Systems, CFIS (2017) 4-6.

M. Javanmard, H. Mishmast Nehi, Solving interval type-2 fuzzy linear programming problem with

a new ranking function method, In 5th Iranian Joint Congress on Fuzzy and Intelligent Systems
(CFIS) (2017) 1-3.

M. Javanmard, H. Mishmast Nehi, Solving the interval type-2 fuzzy linear programming problem by
the nearest interval approximation, In 6th Iranian Joint Congress on Fuzzy and Intelligent Systems
(CFIS) (2018) 4-6.



196 H.M. Nehi, S. Sargolzaei

[13] M. Javanmard, H. Mishmast Nehi, Rankings and operations for interval type-2 fuzzy numbers: a
review and some new methods, J. Appl. Math. Comput. 130 (2019) 597-630.

[14] M. Javanmard, H. Mishmast Nehi, A solving method for fuzzy linear programming problem with
interval type-2 fuzzy numbers, Int J. Fuzzy Syst. 21 (2019) 882-891.

[15] M. Javanmard, H. Mishmast Nehi, Calculating The Range Of Optimal Values Of The Interval
Linear Programming Problems: Comparing Genetic Algorithm With Monte Carlo Simulation, In
9th Iranian Joint Congress on Fuzzy and Intelligent Systems (CFIS). (2022) 1-3.

[16] N.N. Karnik, J.M. Mendel, Centroid of a type-2 fuzzy set, Inf. Sci. 132 (2001) 195-220.

[17] D. Kaur, S. Mukherjee, K. Basu, Solution of a multi-objective and multi-index real-life transporta-
tion problem using different fuzzy membership functions, Optim. Theory Appl. 164 (2015) 666—678.

[18] G.J. Klir, B. Yuan, Fuzzy Sets and Fuzzy Logic: Theory and Applications, Prentice-Hall Inc., New
Jersey, USA, 1995.

[19] X.Li, B. Ye, X. Liu, The solution for type-2 fuzzy linear programming model based on the nearest
interval approximation, J. Intell. Fuzzy Syst. 42 (2022) 2275-2285.

[20] Q. Liang, J.M. Mendel, Interval type-2 fuzzy logic systems: theory and design, IEEE Trans. Fuzzy
Syst. 8 (2000) 535-550.

[21] J.M. Mendel, R.I. John, F. Liu, Interval type-2 fuzzy logic systems made simple, IEEE Trans. Fuzzy
Syst. 14 (2006) 808-821.

[22] S. Nahar, M. Akter, M.A. Alim, Solving Fuzzy Multi-Objective Linear Programming Problem by
Applying Statistical Method, Am. J. Oper. Res. 12 (2022) 293-309.

[23] M. Sakawa, Fuzzy Sets and Interactive Multiobjective Optimization, Springer Science and Business
Media, 2013.

[24] Sh. Sargolzaei, H. Mishmast Nehi, Multi-Objective Interval Type-2 Fuzzy Linear Programming
Problem with Vagueness in Coefficient, CAAI Trans. Intell. Technol. (2023) Accepted in 7 Septem-
ber.

[25] Sh. Sargolzaei, H. Mishmast Nehi, An Overview of Fuzzy Sets Type 2, Fuzzy Syst. Appl. 2 (2019)
123-150.

[26] S.C. Tong, Interval number, fuzzy number linear programming, Fuzzy Sets Syst. 66 (1994) 301-
306.

[27] M. Tavakoli, S.A. Torabi, M. GhanavatiNejad, S. Nayeri, An integrated decision-making framework
for selecting the best strategies of water resources management in pandemic emergencies, Sci. Iran.,
In press, (2023), doi: 10.24200/SCI.2023.57127.5077.

[28] H.F. Wang, M.L. Wang, A fuzzy multi-objective linear programming, Fuzzy Sets Syst. 86 (1997)
61-72.


10.24200/SCI.2023.57127.5077

An algorithm for IT2FMOLP problem 197

[29] X. Wang, G. Huang, Violation analysis on two-step method for interval linear programming, Inf.
Sci. 281 (2014) 85-96.

[30] L.A. Zadeh, Fuzzy sets, Inf. Control 8 (1965) 338-353.

[31] L.A. Zadeh, The concept of a Linguistic Variable and its Application to Approximate Reasoning-1,
Inf. Sci. 8 (1975) 199-249.

[32] L.A. Zadeh, The concept of a Linguistic Variable and its Application to Approximate Reasoning-2,
Inf. Sci. 8 (1975) 301-357.

[33] L.A. Zadeh, The concept of a Linguistic Variable and its Application to Approximate Reasoning-3,
Inf. Sci. 9 (1975) 43-80.

[34] J. Zeng, Z.-Q. Liu, Enhanced KarnikMendel algorithms for interval Type-2 fuzzy sets and systems.,
Annual Meeting of the North American Fuzzy Information Processing Society. 26 (2007) 184—189.

[35] L. Xiaofei, Y. Binhua, L. Xinwang, The solution for type-2 fuzzy linear programming model based
on the nearest interval approximation, J. Intell. Fuzzy Syst. 42 (2022) 2275-2285.

[36] F. Zhou, G.H. Huang, G.X. Chen, H.C. Guo, Enhanced-interval linear programming, Eur. J. Oper.
Res. 199 (2009) 323-333.



	1 Introduction
	2 Preliminaries
	2.1 The T1FS
	2.2 The T2FS
	2.3 The NIA
	2.4 The ILP
	2.5 The MOLP
	2.6 The WS method

	3 A novel approach for solving the MOFLP problems with IT2TrFNs
	3.1 The proposed method for a bi-objective IT2FLP problem

	4 Numerical examples
	5 Conclusions

