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nonlinear optimization, neural network and related topics, and discuss their
recent researches with each other. The organizing committee of the semi-
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in Mashhad will be happy and fruitful. About 120 participants have taken
part in this seminar. We have made every effort to make the seminar as
worthwhile as possible. We wish to express our thanks to all whose help has
made this gathering possible. In particular, we would like to express our grat-
itude to the administration of Ferdowsi University of Mashhad, the Iranian
Mathematical Society, Academy of Sciences of the Islamic Republic of Iran,
Center of Excellence in Analysis on Algebraic Structures, Center of Excellence
on Modelling and Control Systems. The organizing committee would like to
thank the many people who co-operated to make the seminar a success and
this proceeding possible.
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RANKING HESITANT FUZZY SETS USING THEIR
HORIZONTAL REPRESENTATION

BAHRAM FARHADINIA*

Department of Mathematics, Quchan University of Advance Technology, Quchan,
Iran; bfarhadinia@giet.ac.ir

ABSTRACT. This paper presents a novel method for ranking hes-
itant fuzzy sets (HFSs) based on transforming HFSs into fuzzy
sets (FSs). The idea behind the method is an interesting HFS de-
composition that seems to be a missing discussion in the relevant
literature and we refer to it as the horizontal representation.

1. INTRODUCTION

A large number of ranking methods for FSs have been suggested
in the literature so far [2]. However, few studies focus on the ranking
methods for HFSs [1]. To put forward some formulas to get the ranking
order of HF'Ss, we are motivated to propose a new ranking method for
HFSs which is intuitive in nature, computationally simple and easy to
implement.

2. TRANSFORMATION OF HFSs iNTO FSs

Throughout this article, we use X = {x,zs,...,2x} to denote the
discourse set. A fuzzy set(FS) A on X is defined as A = {(z, A(x)) :
x € X}, where A(x) is the degree of membership of x € X in A. We

2010 Mathematics Subject Classification. Primary 03E72; Secondary 94DO05.

Key words and phrases. Hesitant fuzzy sets, Horizontal representation of HF'Ss,
Vertical representation of HFSs, Ranking method for HFSs, Hesitant multi-
attribute decision-making.
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denote all FSs on X by FS(X). Formally, any aggregation operator
on a collection of n FSs Ay, A, ..., A,, defined on X is characterized by
a mapping

o:[0,1]" — [0, 1],
(A (x), As(x), ..., Ap(z)) = A%(x), Ve X,

where A7 is called the aggregated fuzzy set and also A7 € FS(X).
For a collection of FSs A;(i = 1,2...,n) and the weight vector of A;,
denoted by W = (wy, wa, ..., w,) with w; € [0,1] and > ", w; = 1, then
the fuzzy weighted averaging (FWA) operator is defined as:
FWA(Ay, Ay, ooy Ay) = By (widy) = 1= [J(1 = 4™
i=1

Now, inspired by the fact that ”aggregation operations on fuzzy sets are
mappings by which a collection of fuzzy sets are combined in a desirable
way to give rise to a single fuzzy set”, we establish a transformation of
HF'Ss into FSs. A hesitant fuzzy set (HFS) H on X is defined [!] in
terms of a function hy(z) when applied to X returns a finite subset of
0,1], i.e.,

H = {{(x,hg(x))|z € X}, (2.1)

where hy(x) is a set of some different values in [0, 1], representing the
possible membership degrees of the element z € X to H. We denote all
HFSs on X by HFS(X), and for convenience, we call hy(z) a hesitant
fuzzy element (HFE) [3]. Now, we introduce a new concept of a HFS
which is called a k—level set of the HFS and expressed in the following
definition:

Definition 2.1. For given H € HFS(X), we define the fuzzy set h[g]
as the k—level set of HF'S H where

() if k<1
Wy = 3 (i = u 2.2
i (1) { h%lH)(il?i) if k> lg, (22

where h%”) denotes the k-th largest element, and moreover, the num-

ber of k—level sets of HF'S H is [g.

Proposition 2.2. The k—level sets of the HFS H are increasing with
respect to k, that is, if k1 < Ko, then hgflﬂ < h[gz].

As a corollary of Proposition 2.2, we can conclude for any x—level
set of the HFS H that

W< < Bl 1<k <, (2.3)
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which implies that any k—level sets of a HF'S H is bounded from below
and bounded from above. The following argument shows that there are
two ways of representing a HF'S.

The first one is the most commonly used representation of a HEF'S that
we refer to as the vertical representation. It is based on HFEs of HFS
H and expressed by

H = imieXhH<xi)’

where S denotes union over all z; € X.

The second one that does seem to be a major missing discussion in the
literature is that we refer to as the horizontal representation.

Before we further discuss on the second representation, it needs to
consider the relation between HFEs and k—level sets of HFS H, where
for any fixed z; € X

har(a) =3 blw), (2.4)

where f denotes union over all 1 < x < [y.
Now, we introduce the second representation as follows:

Theorem 2.3. (Horizontal representation) A HFS H is represented
by the union of all its k—level sets, that is,

_\ [+]
H= ZlSHthH : (2.5)

where S denotes union over all 1 < k <lg.

The horizontal representation would be an interesting HFS decom-
position as we have not discovered it in the relevant literature. As will
be seen later, the transforming method of HFSs into FSs is established
on the basis of this novel representation. Taking a look at the con-

cept of k—level sets introduced in Definition 2.1, we define comparable
HFSs as follows:

Definition 2.4. The two HFSs H; and H, are said to be comparable
and denoted by Hy < Hy (or Hy = H,) if and only if Alfl < At (or
h[gll - hg';]z) for any 1 < k < max{ly,,lg,}. In the case that Iy, < lg,,
to operate correctly, put hEﬂ = hglffl] for all kK > ly,.

Definition 2.5. Let H € HFS(X) and o : [0,1)'"# — [0,1] be an

aggregation operator given by (Aggl). Then, corresponding to HFS H
we define the following F'S

H = o (Rl B pllaly, (2.6)
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where h[g]’s, (1 <k <ly) are k—level sets of HFS H.

3. NEwW RANKING METHOD FOR HFSs
Proposition 3.1. Let Hy, H, € HFS(X) with lg := ly, = lg,, and

FWA :[0,1]'"" — [0,1] be the aggregation operator given by (Aggl).
Corresponding to HF'Ss Hy,Hs we define

HEVA = FW AR, hG o b, (3.1)
l
HEWA = FWA(hGL B R, (3.2)

where hg’;} s, (1 <k <ly) are k—level sets of HFSs H;, i = 1,2.
Then, there is a correspondence between the ranking of HFSs Hy, H
and the ranking of their aggregated FSs HI'W A, HFWA that can be stated
as

Hy < Hy, iff H™A<H™WA,
H, = Hy, iff HIWA- gFwva
H ~H, iff HIWA~p@giva

Algorithm 3.2. (The new method for ranking HFSs)

Let {Hy, Ho, ..., H;, } be a collection of m HFSs on X = {1, 2o, ..., zn}.
Then, use the following steps to find the ordering of given HF'Ss.

Step 1. For any HFS H; (i = 1,2,...,m), we construct the correspond-
ing k—level sets hg'}l’s (k =1,2,...,1g,) using Definition 2.1.

Step 2. Using Definition 2.5 in which the aggregation operator o is
that given by (Aggl), we construct the aggregated FS

HEWA — FWAMLY B2 nn)y,

corresponding to each HFS H; (i = 1,2, ...,m).

Step 3. Known by Proposition 3.1, the ordering of HFSs { Hy, Ho, ..., H, }
can be achieved according to the ordering of their aggregated FSs
{HFWA HQFWA HFWA}

REFERENCES

1. V. Torra, Hesitant fuzzy sets, Int. J. Intell. Syst., 25 (2010), 529-539.

2. X. Wang and E.E. Kerre, Reasonable properties for the ordering of fuzzy quan-
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3. M. Xia and Z. Xu, Hesitant fuzzy information aggregation in decision making,
Int. J. Approx. Reason., 52 (2011), 395-407.
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ABSTRACT. In this paper, a new method for solving optimal control
problems governed by nonlinear Volterra integral equations is presented.
For this purpose, the problem is first converted to discrete form. It is
then considered as a quasi assignment problem and an iterative method
is applied to find approximate solution for discretized form of the integral
equation. Then by using evolutionary algorithms, approximate solution
of optimal control problems is obtained.

1. INTRODUCTION

Evolutionary algorithms (EAs) as well as optimization are two prominent
fields of research in applied science and engineering. Recently, evolution-
ary and heuristic algorithms have been raised as powerful tools in solving
optimal control problems, [I, 2, 3]. Combination of these approaches and
a usual numerical approach of solving ODE’s with dicretization of control
space leads to efficient numerical scheme for detecting approximate optimal
control and state functions in classical optimal control problems. In this

2010 Mathematics Subject Classification. Primary 49J21; Secondary 45D05, 90C59,
68W40.

Key words and phrases. Optimal control, Volterra integral equation, Evolutionary al-
gorithm, Discretization, Approximation.
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paper, we focus on the formulation of a class of optimal control problems
governed by nonlinear Volterra integral equations as follows

T
Minimize J(z, 1) = /O C(t o (t), u(t))dt, (1.1)

where control function u(.) and corresponding state z(.) are subjected to

x(t) = y(t) + ; k(t, s, x(s),u(s))ds, a.e. on [0,T]. (1.2)

Here ¢ € C([0,7] x R x R) and &, k(= 9£) € C([0,T] x [0,T] x R x R).

2. DISCRETIZATION OF CONTROL SPACE

In this section we present a control discretization based method by equidis-
tance partition of [0,7] as A, = {0 = to,t1, -+ ,tn_1,tn, = T} with dis-

cretization parameter h = t;41 — t;, ¢ = 0,1,--- ,n — 1. The time interval is
divided to n sub-interval [t = 0, t1], [t1,t2], - - -, [tn—1,tn = T]. On the other
hand, the set of control values is divided to constants w1, us, - - - , Up,. In this

way, the time-control space is discretized if the control function assumes to
be constant at each time sub-interval. Using the characteristic function

1 te [tk—htk),
X[tk—latk)(t) = { 0 otherwise,

the control function may be presented as u(t) = Eszl Uk X[ty ) (1) Triv-
ially, the corresponding trajectory should be in discretized form. Thus a
discretized form of the problem (1.1)-(1.2) should be considered such that
its solution be converged to the solution of the original problem.

Now, if (z,u) be an admissible pair, then for the partition A,, on [0,T7],
we have

x(t;) = y(t;) —l—/o i k(t;, s, z(s),u(s))ds, i =0,1,--- ,n. (2.1)

In (2.1), the term integral can be estimated by a numerical method of in-
tegration, e.g. one of Newton-Cotes methods. Therefore, by taking equidis-
tance partition A, as above with h =¢;,1 —t;, 1 =0,1,--- ,n—1 and also
the weights w;;, j =0,1,--- 4, equality (2.1) can be written as,

T; =Y —+ Z’wljk(t“ Sj, Ty, ’U,j) -+ O(hl/)’ 7= O, ]_, ceem, (22)

=0
where x; = x(t;), yi = y(ti), i =0,1,--- ,n, and v depends upon the used
method of Newton-Cotes for estimating of the integral in (2.1). The same

partition and weights can be used to convert the objective function (1.1) to
the following form

J(z,u) = ijC(tj,mj, uj) + O(h"). (2.3)
j=0
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For partition A, by neglecting the truncation error of (2.2) and (2.3), the
following nonlinear optimization problem may be considered

Minimize In, = ijC(tj,fj,vj), (2.4)
3=0
i
subject to: & = y; + Zwijk(ti,sj,fj,vj), 1=0,1,--- ,n, (2.5)
§=0

3. CONVERGENCE

The solution of nonlinear programming (2.4)-(2.5) approximates the orig-
inal problem by minimizing J(z,u) over the subset P, of P consist of
all piece-wise linear function z(.) and wu(.) with nodes at &y, &1, -- &, and
Vg, U1, - , Uy, satisfying (2.4). Our first aim is to show that P; C Py C Ps - --
in an embedding fashion.

Lemma 3.1. There exists an embedding that maps Py, to a subset of Ppi1
foralln=1,2,---.

The above lemma has an important result in decreasing behavior of the
optimal value of the objective function which leads to the following theorem.

Theorem 3.2. If p, = infp, Ja, forn =1,2,--- and p* = infp J(x,u),

then lim, oo b = ™.

4. COMBINATION APPROACH

For an successive iterative scheme of solving nonlinear Volterra inte-
gral equations, we apply a successive substitution, similar to Gauss-Seidel
method of solving linear equations systems, and thereby define an iterative
process leading to the sequence of vectors {¢ (k)}, where the components of
the vectors satisfy the iteration formula,

gD — gy Zwijfi(tusj,g](k),vj% i=0,1,--.n k=01, (4.1)
=0

where we consider a partition A, on the time interval [0,7] and a dis-
cretization of the control space on basis of this partition.

Proposition 4.1. Suppose,

(1) K(t,s,&(s),v(s)) € C([0,T] x [0,T] x R x R),

(i) Ke(t,s,€(s),0(s)) exists on [0,T] x [0,T] x R x R and v < 7, where

Y= sup |’{E(t’ 8,5(8),’0(8)”.

s,t€[0,T)
Then o)
ol < 4.2
o = 7l < ) (1.2
where v* = (x5, 2%, -+, 22)T and & = (&, &5, -+ ,&2)T, are the ezact solu-

tions of nonlinear systems (2.2) and (2.5), respectively.

10
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Corollary 4.2. |lz* — {*||o vanishes when h — 0.

Theorem 4.3. Considering assumptions of Proposition /.1, the produced
sequence {EF)} from the iteration process (4.1) tends to the exact solution
of (2.5), say &, for any arbitrary initial vector €0,

Now an evolutionary algorithm, as genetic algorithm, can be applied by
considering the performance index (2.4) for an approximate admissible pair
(&,v). Assuming & (k) be the vector which is obtained in the kth iteration, a
stopping criteria may be considered as follows:

[€*HD) — B

<€, (4.3)

1€
for a prescribed small positive number e that should be chosen according
to the accuracy desired, where || - || is a norm on vectors. We have applied

three evolutionary algorithms, i.e. genetic algorithm (GA), particle swarm
optimization (PSO) and invasive weed optimization (IWO).

Example 4.4. Consider the following optimal control
Minimize / 1(9;(t) — 1) + (u(t) — t%)%dt,
subject to: i
o) =0+ [ 26 + 1),

where, y(t) =t — %t‘l. The results of applying the proposed algorithm with

the number of iterations=100, population size=10, are illustrated in Fig.1,
where the approximate optimal trajectories and controls are compared with
the exact ones, respectively.

vvvvv

FIGURE 1. The exact and approximate solutions in Example 4.4.

REFERENCES
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ABSTRACT. In this paper, we present a Chebyshev spectral method
for finding the solution of the variational problem which is stated
as: Minimize Ju] = fil fil [(uz)? + (uy)? — 2u| dzdy, subject
to the boundary conditions u(z,+1) = u(+1l,y) =0, -1 < x < 1,
—1 < y < 1. The method is based upon constructing the in-
terpolating polynomial for the function u(x,y), using Chebyshev
nodes, to approximate the solution of the variational problem. Us-
ing the Clenshaw integration rule, the functional of the variational
problem is discretized to an algebraic expression. Therefore, the
variational problem is reduced to a nonlinear programming prob-
lem. The numerical results demonstrate the convergence of the
proposed method.

1. INTRODUCTION

In this talk, we consider the following variational problem: Find the
function u = u(z,y) that satisfies the boundary conditions

u(z, 1) =u(£l,y) =0, -1 <z <1, -1<y<1, (1.1)
2010 Mathematics Subject Classification. Primary 49M25; Secondary 65D25,
65N35.

Key words and phrases. Chebyshev, Spectral methods, Variational problems.
* Speaker.
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and minimizes the functional

Ju) = /1 /1 [(ue)? + (uy)® = 2u] dxdy. (1.2)

Problems in which it is required to determine a function which max-
imizes or minimizes a certain functional are called variational prob-
lems. The numerical methods such as the well-known Ritz and Galerkin
methods have been developed to solve variational problems [1, 2]. The
Ritz and Galerkin methods are direct methods which convert the varia-
tional problem to a mathematical programming problem. For instance,
the method in [1] requires that the performance index and the system
differential equations be expanded around nominal trajectories. There-
fore, the original optimal control problem can be solved by solving a
sequence of linear-quadratic optimal control problems. Then, each of
these obtained problems is converted into a quadratic programming
problem using Chebyshev polynomials to parameterize the state vari-
ables.

The purpose of this talk is to present an alternative approach. Here,
we introduce a Chebyshev spectral method for finding the solution of
the variational problem (1.2) with the boundary conditions defined in
Eq. (1.1). The approach is a spectral method in which we construct
the interpolating polynomial using Chebyshev nodes to approximate
the function w(x,y). The partial derivatives u,(x,y) and w,(z,y) are
approximated by analytic derivatives of the corresponding interpolat-
ing polynomial. The functional (1.2) is discretized using the Clenshaw
integration rule. Therefore, the variational problem is reduced to a
nonlinear programming problem to which existing well-developed algo-
rithms could be applied.

It is well-known that in order for the function v = u(x,y) to be a
solution of the variational problem (1.2), u must be an extremal, i.e.,
a solution of the Euler’s equation [3]. It is readily verified that the
Euler’s equation corresponding to the variational problem (1.2) has
the following form, known as Poisson’s equation:

Pu  O%*u
—(z5t55)=1 1.3
(G + 553 (13)
Therefore, by applying the present method to approximate the solution
of the variational problem stated in this talk, we obtain an approxi-
mate solution to the Poisson’s equation (1.3) subject to the boundary
conditions defined in Eq. (1.1).

13
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2. PROPOSED METHOD

In this approach, we expand the function u(z,y) of two variables x
and y, in terms of Lagrange polynomials of degree m, as

U (T,Y) = ZZU” Li(z) L;(y), (2.1)
i=0 j=0
where U = [u;;] is the (m + 1) x (m + 1) matrix of unknown coeffi-
cients u;; = u(z;,y;), 1,7 =0,1,...,m. Here, we let {xg, 21,..., 2} =
{yo,y1, ..., ym} be the set of Chebyshev nodes defined by z; = cos(%j),
j=0,1,...,m and suppose L;(z) and L;(y) are the Lagrange polyno-
mials of degree m corresponding to x; and y;, respectively.
Now, by substituting w(z,y) by w,(x,y) in the functional (1.2) and
using the Clenshaw-Curtis quadrature formula, we obtain the following
discretization of the functional (1.2):

Im [um]

aum Oy,
=33 w2 ) (2 ) — 2}, (22

Y

=0 7=0
where w;, j = 0,1, ..., m, are the weights of the Clenshaw-Curtis quad-
rature formula. In order to compute the value of 85‘—;” at the node
(z,y) = (xi,y;), we firstly differentiate the interpolating polynomial
um(x,y) with respect to x and then we set (x,y) = (x;,y;). By this
approach, we obtain

(9um
xza y] E dzk“k]a

where D = [d;;] is the Chebyshev dlﬁerentlatlon matrix [5]. Similarly,
by differentiating the interpolating polynomial w,,(z,y) with respect to
y, the value of %L—ym at the node (z;,y;) is obtained by the summation

6um
xza y] Z djkuzk

Therefore, by applymg the proposed method, the variational problem
(1.2) with the boundary conditions defined in Eq. (1.1) is reduced
to a parameter optimization problem which can be stated as follows:
Find U = [u], the (m + 1) x (m + 1) matrix of unknown coefficients

wi; = u(x;,y;), 4,7 = 0,1,...,m, that minimizes the expression given
in Eq. (2.2). Note that, using the boundary conditions defined in Eq.
(11), Uo; = Umj = U0 = Uim = O, 1 = O,l,...,m, j = 0,1,...,77’1,,

are given. By solving the obtained nonlinear programming problem for

14
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the unknowns w;;, ¢,7 = 0,1,...,m, the approximate solution of the
variational problem (1.2) with the boundary conditions defined in Eq.
(1.1) is obtained using Eq. (2.1).

3. THE NUMERICAL RESULTS

In Table 1, we reported the values of the maximum absolute error
B = {lu(z,y) —u*(z,y)], =1 < x,y < 1}, where u(z,y) and u*(z,y)
denote the approximate solution obtained by the proposed method
and the exact solution, respectively. In this table, we also listed the
approximate values of J[u] which are obtained by applying the pro-
posed method. Note that the extremum value of the functional J[u] is
J[u*] = —0.562308.

TABLE 1. Computational results for the maximum ab-
solute error E and approximate values of J[u].

J[u] E
m=3 —0.592592 3.9 x 1072
m=5 —0.563424 3.1 x 1073
m=7 —0.562371 7.5x10°*
m=9 —0.562316 2.7 x 107*
m=11 —0.562310 9.7 x 107°
m =13 —0.562308 3.6 x 107°
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ABSTRACT. In this paper, a numerical method is applied for solv-
ing delay fractional optimal control problems (DFOCPs). At the
first step, using Padé approximation, the delay problem is trans-
formed to a non-delay problem. Next, using the operational matrix
of the fractional derivative of Miintz polynomials and pseudospec-
tral (PS) method, fractional optimal control problem (FOCP) is
reduced into a nonlinear programming problem. A numerical ex-
ample is given to illustrate the effectiveness of the proposed scheme.

1. INTRODUCTION

In this paper, we are interested in delay fractional optimal control
problem

J = /0 G(t,z(t),z(t — o), u(t),u(t — 7))dt, (1.1)

2010 Mathematics Subject Classification. Primary 47A55; Secondary 39B52,
34K20, 39B82.

Key words and phrases. Delay fractional optimal control problem, Operational
matrix, Miintz polynomials, Pseudospectral method, Padé approximation, Nonlin-
ear programming.
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subject to CD%x(t) = F(t,x(t),z(t — o), u(t),u(t — 7)), te [0,(11]é)
g(t,z(t),u(t)) <0, tel0,1], (1.3)

z(t) = o(t), te[—a,0], (1.4)

u(t) = P(t), tel-70] (1.5)

where ¢ D is Caputo fractional derivative which is defined as follows

SDOf(t) = ! ) /Ot(t — )t (Ddr, o€ (n—1,n), neN.

I'n—«
(1.6)

2. TRANSFORMATION OF DELAY TO NON-DELAY PROBLEMS

2.1. Padé approimantion for DFOCPs. Two-sided Laplace trans-
form of f(t) is defined as follows [3]

To remove variables with a time-delayed argument in (1.1)-(1.2), we
first define y(t) £ x(t — o) and B(y(t)) = Y (s). The two-sided Laplace
transforms Y'(s) and X (s) are then related by (see [3])

Y(s) =e 7 X(s). (2.1)

Using the first-order Padé approximation, equation (2.1) is approxi-
mated by

{Y(s) = £X(s) (2.2)

(2 +9)Y(s) = (2 —5)X(s).

o

If we now perform an inverse two-side Laplace transformation on the
last equation (2.2), we have

. 2 .
y(t) = —(z(t) —y(?)) - 2(t).

We can obtain similar relations for delay in control. The time-delayed
problem (1.1)-(1.5) is thus transformed to non-delayed problem that
can be solved by many algorithms for the FOCPs.

3. NUMERICAL TREATMENT OF THE FOCP

In this section, we propose a numerical scheme based on PS method
to solve the FOCP.
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3.1. Miintz—Legendre polynomials. The MLPs on the interval [0, 1]
are represented by the formula

(D™ T

t) = ch,ktka, Coie = mg«k +ov)a+1). (3.1)

3.2.  Approximation of FOCP. In our approach, first we obtain
operational matrix of fractional derivative for MLPs. Then we use
the quadrature rule to approximate the integral involved in the cost
function. In the discretization of the FDE, we will use the shifted
Legendre-Gauss nodes (i.e. roots of Pyi1(t) = 0). We now turn
to define shifted Legendre-Gauss nodes and corresponding quadrature
weights. We denote by zp, k = 0,1,2,--- | N, the standard Legendre-
Gauss nodes on the interval (—1,1), which are the zeros of Lyq(z).
The shifted Legendre-Gauss nodes on the interval [0, 1] denoted by
e,k =0,---,N. Clearly, n = % + % The corresponding quadrature
weights are w;, = “k.

2
We now assume that, the solutions of the final problem can be approx-

imated by the MLPs as

o(t) = an(t) = XTL(H) = 3L, XiLia(t),

(1) = yw (1) = VTL(E) = Sy ViLea(t), 52)

u(t) = un(t) = UTL() = 37 UiLia(t),

v(t) = o (t) = VIL(E) = 30, ViLia(t),
where X;,Y;,U;,V;,i = 0,1,2,--- | N, are the unknown MLPs coeffi-
cients to be determined and L;,(t)s are MLPs of order a. Thus, con-
sidering the above equations at ShLG collocation points, the obtained
FOCP will be transform to a NLP in a structured form. Since the
gradient of the objective function is available we use sequential qua-
dratic programming (SQP). We implement this method using Maple
18 software.

4. NUMERICAL EXAMPLE

Example 4.1. Consider the following DFOCP

minimize J = %/0 (2(t) + u?(t))dt, (4.1)
subject to { Dz (t) = a(t — 1) 4+ u(t), (4.2)
2(t) =1, t € [-1,0]. (4.3)

This problem is solved using the suggested method. The values of
the cost functional J for a = 1,0.9,0.8 and N = 20 are reported in
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FIGURE 1. Approximate solutions of z(.) and wu(.) for
a=1,0.9,08 and N =20

Table 1. The state and control functions for N = 20 are also shown in
Figure 1.

TABLE 1. Approximate values of cost function J in Ex-

ample 5.1.

Method Value of @ Value of J
The presented method a =1 1.647453
N =20 a=0.9 1.657988

a=0.8 1.668994
Walsh functions [2] a=1 1.6497
N =100
Hybrid function [!] a=1 1.647874
N=3M=6
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ABSTRACT. In this paper, the Chebyshev pseudo-spectral method
is applied for solving optimal control of Burgers equation. In this
method, an interpolating polynomial is utilized to approximate
the optimal solution which satisfies some optimality conditions.
We show that the proposed method has high accuracy and high
convergence rate.

1. INTRODUCTION

Optimal control of viscous Burgers equation is one of the most im-

portant PDESs constraint optimization which is taken into consideration
and several papers have been presented in its numerical solution.
In this paper, we apply an indirect chebyshev pseudo-spectral (CPS)
method for solving optimal control of Burgers equation. Here, we uti-
lize the CPS method to solve the optimality equations. By numerical
example, we see that the CPS method is more effective than method
given by sabeh et al.[l] and we can achive the better results for the
solution of optimal control problem of Burgers equation.

2010 Mathematics Subject Classification. Primary 49J20; Secondary 35505,
93C20.

Key words and phrases. Burgers equation, Optimal control, Chebyshev pseudo-
spectral method, Chebyshev-Gauss-Lobatto nodes.
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2. OPTIMAL CONTROL PROBLEM OF BURGERS EQUATION

The distributed optimal control problem for the Burgers equation
can be stated as follows

R _1 ot _ 2 o T 2
Minimize J[y,u] = 2/0 /O(y(t,;r) 2(t, z)) dzdt + 2/0 /0 uw”(t, z)dzdt (2.1)

{yt(m z) + y(t 2)ya (t,2) = vysa(t, ) = ©(u), (t,2) € Q = [0,7] x [0,1]
stQy(t,0)=y(t,1) =0, teX=10,T)] (2.2)
y(0,z) = yo(x), =e€Q=]0,1]

where y(.,.) is the state variable, u(.,.) is the control variable, & > 0
is the regularization parameter, v > 0 denotes the viscosity parameter
and @ is a given function.

At the first, optimality conditions for problem (2.1)-(2.2) are given,
then we indirectly develop the CPS method to achieve an approximate
optimal solution.

The first-order optimality conditions for the problem (2.1)-(2.2) are
given as follows (see [2, 3])

Yt — VYoo + Yy = P(u), (t,z) € Q,

Pt + Vpuz + Ypz = Ya — ¥, (t,z) € Q,

y(t,0) =y(t,1) =0, te X,

y(0, ) = yo, re Q, (2.3)
p(t,0) = p(t,1) =0, te 3,

p(T,z) =0, e Q,

oau+p=0, (t,z) € Q.

From the last equation of system (2.3), we have

we—1p (2.4)
(0%

Now, we utilize the CPS method to solve optimality conditions (2.3)
and obtain an approximate optimal solution for the optimal control
problem (2.1)-(2.2).

To use the CPS method the variables of system (2.3) must be trans-
formed to interval [—1,1] by the following linear transformations

:E+%; z€l0,1], te€l0,T], z,te[-1,1]. (2.5)

NO| =

xr=
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By (2.4) and (2.5), the optimality conditions (2.3) can be written as
follows

2Y; — 4Yiz + 2Y Yz = (-1 P), n [—1,1] x [-1,1],
2P+ 4vPz +2YPr =Y, - Y, in [-1,1] x [-1,1],
Y (£,0) = Y(f,1) = 0, in [-1,1],
P(,0) = P(f,1) = 0, in [—1,1], (2:6)
Y (0,z) = Yo(2), in [—1,1],
P(T,z) =0, in [—1,1].

Now, to approximate the optimal solution, we utilize the following
polynomial interpolations

{Y (6,2) = 2o S0t @i Li(B) Ly (2), (2.7)
PN(t,z) = EzozN bs L(i)L(af)

To express the derivatives we can use the matrix multiplication D where

12 k+j 1 P
— (-1 -, (2 k},
Nj({) - fi#
k . .
_ <j=k<N-1
D [/(5) = ) 228 Wosj=ks ) 08
b =L@ = 202 (28)
- 6 ) Zf.]:k207
2
2N6+1’ ifimk= N

Now, by relations (2.7) and (2.8), conditions (2.6) can be written as
the following discrete form

T 2 N @ik Dy — 4 v Y Y @i Dji Dij + 2 G ZJ —0 apj Drj = (= éz} k)

2 o bieDpi +4 v 30 300 bpi Dji Dy + 2 Gpk 35 bpi Dij = Ya(tp, Tx) — pr,

apo = apn = 0, byo = bpn = 0, ok = Yo(Zk), byek =0, k,p=0,1,...,N.

(2.9)

By solving system(2.9), we can obtain approximate optimal solutions.
Also, by (2.4) the approximate optimal control and optimal value of
objective function can be given as

—1 N N —
U(t,7) = — bi; Li(t), L; (%)
i=0 j=0
Sy (2.10)
J(y,u) = 3 Z Zwkwp[(apk — 2(tp, xk))Q + acik],
k=0 p=0
where, ¢y = _ibpk and w,,s = 0,1,..., N are the quadrature weights

of the integral approximation (2.10).

Example 2.1. Consider problems (2.1)-(2.2), where T'=1,a =1, v =
0.01, 0.05, yo = sin(4nzx), (u) = v and z(t,x) = 0. The approximate
optimal value of objective function computed by the CPS method for
v =0.01, 0.05 and N =10, 20, 30 and 40 are shown in Table 1. We
observe that our numerical results are better than the results of LPS
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method [1]. In Figure 2, we show the obtained approximate optimal
state and control for v = 0.05 and N = 40.

TABLE 1. Comparison of objective function values for Example 2.1.

v =0.01 v =0.01 v =0.05 v =0.05
N  Presented method  LPS method[l]  Presented method ~ LPS method|[!]
10 0.033014881174862 0.0828638100277 0.016911085761598 0.01590006952876
20 0.040440356851832 0.0620867108909 0.013730446517693 0.01519309308076
30 0.029728232559725 0.0466282421253 0.015082505388501 0.01519227846689
40 0.029005091596013 0.0463124455511 0.015073940981453 0.01519176630695

W
sy

NI
T v/,////;;;\

/ NS
\/ \

Figure 2(a) The approximate optimal  Figure 2(b) The approximate optimal
state forV = 40 and v = 0.05 control forV = 40 and v = 0.05

3. CONCLUSION

The optimal control of Burgers equation is known as a complex prob-
lem in control theory. In this work, by applying CPS method for op-
timal control of Burgers equation, we achieved a good approximate
optimal solution with good accuracy.
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ABSTRACT. In this paper, first an interior point algorithm based
on a new class of kernel functions obtained by imposing some mild
conditions on the kernel function is given. This class is fairly gen-
eral and includes the SR functions, non-SR functions, the classical
logarithmic functions, as well as trigonometric functions. Then, we
compute the worst case iteration complexity bounds for the new
generic kernel function. Finally, we define three new kernel func-
tions that are not presented so far the literature and show that the
primal-dual IPM based on these functions enjoys the best known
complexity bound for large-update methods.

1. INTRODUCTION

We consider the standard form of Linear Optimization (LO) problem
as:

(P) min{c’z : Az = b,x > 0},
and hence, the dual problem of (P) is given by:
(D) max{b’y : ATy +s=c,s >0},

2010 Mathematics Subject Classification. 90C51; 90C05,90C25, 49M15.

Key words and phrases. Interior point methods, large-update methods, generic
kernel function, complexity bounds.
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where A € R"™*" z,c¢,s € R" and y,b € R™. Here, we consider the
following assumptions.

A1l (Interior Point Condition (IPC)): There exist a strictly feasible
points for (P) and (D), namely, 2° > 0 and (3°, s°) with s° > 0,
so that: Az® = b and ATy" 4 5% = c.
A2 : The matrix A has full row rank, that is rank(A) = m < n.
Due to the Karush-Kuhn-Tucker (KKT) conditions, finding an optimal

solution for the problems (P) and (D) is equivalent with solving the
following nonlinear system:

Ar=b, ATy+s=c, xs=0, (z,s) > 0. (1.1)

The basic idea of primal-dual Interior Point Methods (IPMs) for LO
problems is to replace the equation sx = 0 in (1.1), by the parame-
terized equation xs = pe, where u is a real positive parameter and
e=(1,1,...,1)T. Therefore, the new system is given by:

Az = b, ATy + s =c, xrs = e, (x,s) > 0. (1.2)

Due to Al and A2, this new system has a unique solution [l]. A
direct application of the Newton method on (1.2) provides the following
system for Az, Ay and As:

AAz =0, ATAy + As =0, rAs + sAzr = pe —xs.  (1.3)

For simplicity, let us define the scaled vector v and new search direc-

tions d, and d; as v := %, d, = % and d, = ”TAS.
Therefore, the system (1.3) is converted to the following one:
Ad, =0, ATAy+d,=0; dy +dy =v ! — v, (1.4)

where A = l%AV_lX, V = diag(v), X := diag(z) and S := diag(s)
One can easily see that v — v™! equals to the minus gradient of the
following prozimity function [1]: W.(v) = > (v;), v; € Ris,
where ¢.(t) = tQT_l —log(t), is so-called kernel function of the proximity
function. We can convert the system (1.4) to the following system:

Ad, = 0, ATAy +ds =0, d,+d;=-VY(v), (1.5)

where, U(v) = > | ¥(v;) is a proximity function.

Recently, several interior point methods based on the kernel function
have been constructed. An important work in this direction goes back
to work proposed by Bai et al. [1]. Moreover, we can find interesting
works with interior point methods based on the trigonometric kernel
function in [2, 3, 1]
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2. COMPLEXITY RESULTS

Let us define the new class of functions as:

v(t) = 5= = [ el 2.1

where f(z) is a twice differentiable on (0, co) that satisfies the following
conditions:

f(1) =0, lim f(t) =-+oo, tf'(t)+1<2texp(—f(t),
f(t) <0 and f'(t) >0, Vt>0.

By using (2.1) and (2.2), we have: limy, o ¥(t) = lim; , o+ () =
+00, which means that the function ¢(¢) has barrier property [1].

Lemma 2.1. Let t > 0; thus, for the function 1(t) defined by (2.1),
we have: 1) " (t) <0, 2) t"(t)+¢'(t) >0, 3)¢"(t) >1

Now, we define the norm-based proximity measure §(v) as follows:

2)

(2.
(2:3)

n

S W), weRL.  (24)

i=1

50) = S| VW) = 5

In the following, we present a technical lemma, which is useful to com-
pute an upper bound for the proximity function.

Lemma 2.2 (Lemma 2.2 in [3]). For the new kernel function 1(t)
defined by (2.1), we have:

1) W(0) < 26(0)%, 2) [loll < v+ /20(0) < v+ 25(0).

An upper bound for total number of iterations is given by the fol-
lowing theorem.

Theorem 2.3. Assume that 7 = O(n) > 1; therefore, the total number

of iterations to get an € solution (i.e., a solution that satisfies x1s =

nu < €) is given by [%—‘ (%logﬂ , where kK >0 and 0 < v < 1.

Proof. The proof is similar to the proof of Theorem 6.1 in [1]. There-
fore, we omit it here. O

3. THREE NEW KERNEL FUNCTIONS

In this section we give three new kernel functions which are not
presented so far in literatures. To start, we define three function f;(t)’s,
which satisfy the conditions (2.2)—(2.3). The functions f;(¢) and new
kernel functions are defined in Table 1.
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TABLE 1. Three new kernel functions

LG it

1 p(eexill o 1) t2;1 . flt ep(%,ndx

2 plog(h) 4p(sh -1 S [ (et Ve
3 —2plog(r) + p(tan(h(z)) — 1) 2L — tx%pep(tan(h(x))—l)dx

2

In Table 1, the function h(t) is defined as h(t) := 575. By using
information presented in the previous section, we conclude that the
new kernel functions have the best known iteration complexity bounds,
i.e., O(y/nlognlog ™). We perform interior point algorithm based with
new kernel functions on the a test problem in [2]. The obtained results
are presented in Table 2.

TABLE 2. The numerical results of performing interior
point Algorithm for m = 1000.

0 0.05 0.1 0.15 0.2 0.25 0.3 0.4 0.5

P Iter 34 31 29 30 30 31 25 26
Time 154.78 79.98 56.18 45.00 37.01 31.09 27.86 26.23

o Iter 35 29 28 28 27 26 24 26
Time 231.12 79.81 51.79 39.67 32.79 26.74 20.74 17.01

Y3 Iter 26 24 29 22 22 20 21 18
Time 163.75 85.92 43.59 45.17 38.10 32.95 26.75 21.60
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ABSTRACT. This paper presents an approximate method for solv-
ing a class of optimal control problems (OCP) of Volterra integral
equations. The method is based on using the second Chebyshev
wavelet (SCW) functions. We give the SCW operational matrix,
and combine it with the block pulse functions (BPFs) to derive
the procedure of solving this kind of OCPs. In this method, we
do not need any projection method and any integrations to obtain
the coefficient of SCW expansion.

1. INTRODUCTION

Many problems in economics, biology, epidemiology, and memory ef-
fects can be modelled as a Volterra optimal control problem (VOCP)
which are solvable by dynamic programming methods. There are dif-
ferent technique for solving the optimal control problem governed by
Volterra integral equations. Of all of them, orthogonal functions have
received considerable attention dealing with various OCPs. For exam-
ple, [1] has been presented a TFs method for solving VOCPs. Or the
necessary and sufficient conditions on the existence solution of VOCPs
have been considered in [2].

2010 Mathematics Subject Classification. Primary 47A55; Secondary 39B52,
34K20, 39B82.

Key words and phrases. Volterra optimal control problem, Second Chebyshev
Wavelet, Operational matrix.
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In this paper, we propose a new method to solve numerically the
following OCP by SCW

Min J = Fy(z(t))) + /O TP (), u(t))dt
s.t. (1.1)
{ 400 = 10+ [ Kt
x(0) = o,

where x € R", is the state vector and the vector function u € R™ is
the control function.

2. SCW AND ITS PROPERTIES

2.1. Construction of SCW. The second Chebyshev wavelets, de-
fined on the interval [0, 1), have the following form [3, 1],

p ~
nm(t) = P2kt =7 ke 2.1
V(1) {0, otherwise, (2.1)

wheren = 1,---, 21 kis any positive integer, and Um(t) = \/gUm(t),

that U,,(t) is the second Chebyshev polynomial of degree m which re-
spect to the weight function w(t) = /1 —t2. They are defined on
[—1, 1] by the recurrence:

U(](t) = ]., Ul(t) = 2t, Um+1(t) = ZtUm<t) - Um_1<t>, m = ]., 2, LR
The weight function @(t) = w(2¢t — 1) has to be dilated and translated
as wy(t) = w(2 — 2n +1).

2.2. Function approximation. A function f(t) defined over [0,1),
may be expressed in terms of the SCW as
2k—1 A1
FE =Y Comtham(t) = CTU(2),
n=1 m=0

where the coefficient vector C' and SCW function vector ¥ are given
by:

C = [ci0, - - y C1M —1),C205 * * * , CaM —1), " * * , Cok=10, " * * 702'@—1M71)]T,
‘Il(t) = [w107 tee 71/J1M—1)7 w207 Tt 72/}2M—1)7 et 7w2k*107 e 71/}2’“71M—1)]T‘
Taking the collocation points as t; = %, i=1,2,--,2F1M, we
define the SCW matrix

1 3 2m’ — 1
q)m’ m’:\ll 7\11 a"'a\Ij )
= (D), W), ()
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where m’ = 2¥71 M. Next, we define a m-set of block pulse functions
(BPFs) as

1, <<l
. — ’ m — m’ 2.2
bi(t) { 0, otherwise, (2:2)
where ¢ = 1,2,--- ,m. The SCW may be expanded into an m-term
BPFs as
U (t) = @rsern B (1), (2.3)

where B,,(t) := [by(t), ba(t), -, b (D)]T.

Lemma 2.1. Let U, (t) be a m’-vector function of the SCW then

1
1
/O V() (t)dt = %trac(éﬁ,xm,¢m/Xm/).

where for any m' x m’ matriz A, trac(A) ==Y 1", ai.

Proof: From Eq. (2.3), we can write
1 1
/ BT ()0, (#)dt — / (Bt Bt (£))7 (@ B (1))t
0 0

1
— / BZ;/ (t)q)ZﬂXm/(Dm’xm’Bm’ (t)dt
0

Put A := ®T, /. If a; shows every column of the matrix A,
then

1 1
| e ovvd = [ L@ ol Bt
0 0

1
= / (B, (t)ay, BL,(t)ag, - -+, B, ()@ | B (t)dt
0

- / (> bi0)BL(t)ai)dt
:/l(i[o,o, ba(£),0, -+, Olay)dt
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3. APPROXIMATION METHOD

By expanding the function z(¢) and u(t) in terms of the SCW in Eq.
(1.1), the Volterra integral equation constraint is converted into the
following equation

t
O(X,U) = X"U(t) — XTw(t) - / K(t, s, XT"W(s),UT(s))ds = 0.
0
We also have the objective function as:
ty
J(X,U) = Fy(XTU(ty)) + / F(t, XTW(t),UTW(t))ds.
0

The optimal control problem is to find X and U such that J(X,U) is
minimized subject to the constraint ©(X,U) = 0. We construct the
following Lagrange function as follows:

JNX,U) = J(X,U) + \O(X, ),

where X is a 287! M-vector and denotes the Lagrange multiplier. The
necessary conditions for minimizing J* are given by:

oJ* __ 0

i (3.1)
i 0. '
o :

After solving the above nonlinear system in terms of the unknown
coefficients of the vectors X, U and A, the state function z,,(t) and
the optimal control w,, (¢) will be obtained.
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ABSTRACT. The objective of this paper is to present a novel method
to design a suboptimal controller for a wide class of nonlinear op-
timal control problems. The proposed method is a combination
of a Legendre pseudospectral successive approximation method
(PSAM) and Newton method, for solving the extreme conditions
derived by Ponteryagin’s maximum principle (PMP). An illustra-
tive numerical example is included to demonstrate the accuracy,
efficiency and the reliability of the proposed method.

1. INTRODUCTION

In the control theory, a major importance is conferred to optimal
control problems. This interest is justified by the great number of
practical applications in physics, economy, aerospace, chemical engi-
neering, robotic, etc. For the general optimal control problem (OCP),
however, an analytical solution does not exist. This has inspired re-
searchers to propose approaches to obtain an approximate solution for
it. It is well-known that the OCP leads to a TPBVP obtained from the
PMP. Many recent approaches have been devoted to solve this problem.
Recently, a growing interest has been appeared toward the application

2010 Mathematics Subject Classification. Primary 13D45; Secondary 39B42.
Key words and phrases. Optimal control problem, Legendre pseudospectral Suc-
cessive approximation method, Newton method, Ponteryagin’s maximum principle.
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of approximate analytical techniques in solving this TPBVP. In [1],[2],
the authors give an analytical approximate solution for linear and non-
linear quadratic OCP’s using the homotopy perturbation and analysis
methods (HPM and HAM). Also, in [3], the basic and a modified VIM
are successfully applied to the TPBVP, obtained from nonlinear qua-
dratic OCP’s. In this paper, a novel Newton SAM is proposed. We
first derive the TPBVP from the PMP and then apply a novel Newton
SAM to solve it. This method is applicable for a large class of linear
and nonlinear OCP’s. The simplicity and the efficiency of the proposed
Newton SAM is demonstrated through an illustrative example.

2. STATEMENT OF THE OCP AND OPTIMALITY CONDITIONS

Consider the following optimal control problem:

Tl u] = 4 o7 (Q() + u” (+) Ru(t) dt
0 = 1 200 el ), € 0] (2.1)

where z(t) € R" and u(t) € R™ are denoting the state variable and
control variables, and 2° the given initial state at t = 0. Q(z(¢)) a
positive semi-definite real function and R € R™*™ a positive definite
matrix. Our aim is to minimize the objective functional The known
extreme necessary conditions are:

b = f(t,2) + gt o)~ R (t,2)
b= = (V@) + (T + T AR ()2 )
z(0) = 29, A(tr) = 0.

(2.2)
where A(t) € R™ is the co-state vector and the optimal control law
is obtained by u* = —R7'¢g’(¢t,z)\. For convenience, let X(t) =

)
[ X1, ooy Xoim) := [2(); M(t)] and define the right hand sides of (2.2)
as,

f(t ) + gt x)[=R~"g" (t,2)A]
— (39Q(@) + (LT + T M- (1, )27 2482
(2.3)

Thus the TPBVP in (2.2) can be rewritten in the operator form as:

F X)) = L[XO]+N[XH)] =0, r=1,2,....,n+m,
le(O) = xo, Xn+1:n+m<tF) = 0,

U(t,x,\) =

(2.4)

where £, and N, are linear and nonlinear operators.

33



AN ITERATIVE NEWTON PSEUDOSPECTRAL METHOD FOR SOLVING A CLASS OF OCPS

3. A NOVEL PSEUDOSPECTRAL NEWTON SAM

In this section, we propose a novel SAM to solve the TPBVP in
(2.4). Construct a sequence of solutions for solving (2.4), as follows:

LXen()] = —NIXo(®)], r=1,2,on+m,  (3.1)
Fr[ X1 (O] (Xpi2(t) = Xpsa (1) = Fo[ Xy (D), (3.2)

for which k& > 0, the first n entries of X 1(t) at t = 0 are 2° and its
last n entries at t = ¢t are 0.

Let L;(t) be the shifted Legendre polynomials for t € [0,¢z] and t¥,
0 < j < N, be the Legendre-Gauss-Lobatto (LGL) points. Suppose
X, k(t) € R be the rth component of the unknown vector function
Xk(t). Then X, x(t) can be approximated by means of the Legendre

N ;
basis polynomials up to order N, X,,(t) =~ X (t) = ZOLj (t)Xf,ﬂ;J,
j:

where Xﬁ;j is the unknown coefficient of the Legendre polynomial of
degree j, L;(t). To approximate the derivatives of the unknown func-
tion X, ;(¢) at the collocation points, we use the Legendre spectral
differentiation matrix D as the matrix vector product

Xon(tY) = XN (V) = DY), (3.3)
where t" = [t} Y, V)7, and Y7, = (X0 X2 XN s the
vector of function X, ;(¢) values at the collocation points and D =

2D/tr where D is an (N + 1) x (N + 1) matrix whose entries are
defined as in [1]. Now, we substitute the approximate solution, Xr%(t),
into (3.1)-(3.2) and require that it satisfy the equations at the LGL

nodes. This requirement generates the following pseudospectral SAM
(PSAM):

AW}, = -N[W}], k>0, (3.4)
N

F,k+1<WiV+2 - W]kVJrl) = _F]kv+1> (3-5)

W;cv—l-l,l:n(tév) - IO? W}]cv—l—l,n—&—l:n—l-m(t%) = 07 (36)

where N[W7'] is an (N + 1)(n + m) column vector whose N,[W}']
corresponds to N[ X, x(¢)] when evaluated at the collocation points for
any r = 1,2,...,N. The matrix A is an ((N + 1)(n + m))? square
block matrix which is derived from transforming the linear operators

L.r=1,...,n+m, at LGL collocation nodes, using the derivative
matrix D and defined as A = (4,.,),

4 = D)L =i,
e pr,i (tN)TL r 7é i?

34



M. SHIRAZIAN

TABLE 1. The maximum error of PSAM for z;(¢) with
N = 20, compared to VIM [3] and HAM [2].

k CPU time Max error CPU time Max error CPU time Max error
(sec.) NSAM (sec.) VIM (sec.) HAM

2 0.018822 4.8041e-04 0.047 5.1463e-1  0.34972  6.5807e-2
3 0.023131 6.2656e-05 0.094 1.7670e-1  1.19685  6.0841e-2
4 0.040204 6.2633e-05 0.109 1.3528e-1  3.05910  5.2627e-2

where I is an identity matrix of order N + 1. Also, F and F’ can be
defined in a similar manner.

4. ILLUSTRATIVE EXAMPLE

Consider the two-dimensional nonlinear composite system described
by
L 3 2
T =21 — T +x53 +uw
Tg = —x9 + Ta(x1 + x%) + Uo
z1(0) =0, x4(0) =0.8.

The quadratic cost functional to be minimized is given by:

1 1
J:§/0 (23 + 23 + ui + ud)dt.
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ABSTRACT. This paper is concerned with the design of sliding
mode control (SMC) for a class of stochastic systems with Mar-
kovian jump systems (MJSs). It is assumed that the transmitted
information may be lost, and the probability distribution of packet
dropout obeys Bernoulli process. It is shown that SMC function
can be driven on to the specified sliding surfaces for each mode
in finite time and system is stable. In addition, we simulate and
solve the problem with MATLAB. Finally, a numerical example is
given.

1. INTRODUCTION

Sliding mode control (SMC), as an effective robust control strategy,
has been successfully applied to a wide variety of engineering, includ-
ing uncertain systems, stochastic systems and Markovian jump systems
(MJSs) . This paper will be concerned with the design of SMC for a
class of stochastic systems with MJSs. It is assumed that the trans-
mitted information may be lost, and the probability distribution of
packet dropout obeys Bernoulli process [2]. In this paper Firstly, a
sliding-mode surface is constructed, Secondly an estimation method is

2010 Mathematics Subject Classification. Primary 93C83; Secondary 93E35.

Key words and phrases. Sliding Mode Control, Stochastice Perturba-
tion,Markovian jumping systems .
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proposed to cope with the packet losses, based on sliding surface is
chosen, and a dropout-probability dependent SMC law is designed. Fi-
nally we simulate and solve it problem with MATLAB and a numerical
example is given.

Notation : In this paper, ||.|| denotes the Euclidean norm. For a

real matrix, M > 0 means that M is symmetric and positive definite,
and [ is identity matrix. The symbol '’ denotes a term that is in-
duced by symmetry. (£2, F, P) is a probability space with 2 the sample
space, and I’ the o-algebra of subsets of the sample space, and P is
the probability measure. £{.} denotes the expectation operator.

2. MAIN RESULTS

2.1. Problem definition. Consider the discrete-time MJSs with sto-
chastic perturbation:

v (k+1) = A(ry) 2 (k) + B (ry) u ki) + f (x (k) k)
+(C (k) + AC () (F)w(k)  (2.1)

Where x (k) € R™ is the system state, u (k,r;) € R™ is the control
input,w(k) is a scalar Wiener process on a probability space (2, F, P)
relative to an increasing family (Fj)gen of o-algebra F), C F generated
by (w (k))reny with N the set of natural numbers, and is The unknown
nonlinear function f (z (k) , k), is the external disturbance with known
constant bound. Let {ry,k > 0}be a process on the finite state space
l=1{1,2,..., N}, and governs the switching among the different system
modes, whose mode transition probabilities are given as:

priei =7 | =1} =m; (2.2)
Where the m;; > 0 with ¢ # j ,is transition rate from mode ¢ to mode
7. and Zivzl m; = 1, and the transition probability matrix is defined
as II = (m;;)ij=1.5y . for each r, = i € [, we compose the matrix
A(ry) = A; \B(ry) = B, C(rg) = C; and AC(rg) = AC; for i-th
mode. The unknown matrix AC; AC; = E;F;(k)H;, where F; and

H; are known real constant matrices, and Fj;(k) is an unknown matrix
satisfying F;(k)T Fy(k) < I for any k € . Then The system (1) becomse

x(k+1) = Aw(k) + Bi(u(k,i) + f(z, k) + (C; + AC)z(k)w(k) (2.3)

It is assumed that the system states may be lost when transmitted
from sensor to the controller, and the probability distribution of the
packet dropout obeys Bernoulli process 6 € R as follows:

Plo=1}=0,P{0=0}=1-0,0<0<1 (2.4)
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0 is probability that any data packet will be lost. It is assumed that
the packet dropouts may happen successively. In order to compensate
the lost packet, the following method will be utilized as:

zs(k) = (1 —0)x(k) + Oxs(k — 1) (2.5)

Which is termed as compensator. Now, the objective of this work is to
design a SMC law for the MJSs with stochastic perturbation.

2.2. Design of sliding controller. We will design an sliding-mode
controller as:

Where @ is the dropout probability in(2.4) and G; = BI P, that B;
define in(2.3) and P, = Z;VZI m;;P; for all i@ € [ .The matrices P; >
0,j € I will be determined in Theorem 2 . Suppose ¢ = 6/(1 — 0),
which substituted into (2.3) may yield the sliding mode dynamics in
the sliding surface s(i, k) = 0 as follows:

1)
7

(2.7)

2.3. Sliding mode control and reachability. Define D(k) = (1 —
0)G;B;f(x(k), k) = [di(k) dy(k)...dn(k)]" . The nonlinear function
vector f (x(k), k) is bounded, there exist known constants d; < d;(k) <
CL‘, Then, let DO = [dlo dgo .. .dmO]T ,DS = [dls dgs .. .de]T that:

d; + d. d; — d.
d,, — ‘g—z,dw: S =12 m), (2.8)

By means of the information from compensator (2.5) and the bounds
n (2.8), the desired SMC law is designed as follows:

u(k) = —ﬁ(GiBi)l[GiAixs(k) + Dy + Dasgn(Sa(k, ), (2.9)

Where s4(k, 1) is s(k,4) in (2.6) with (k) replaced by z4(k) .

Theorem 2.1. [1] For the system (2.3) and subject to packet dropout
(2.4), if there exist symmetric matrices P; > 0,Q; > 0, and scalar
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€ > 0,0 <; <1 satisfying the following LMI:

— P+ e HIH,  * * * * * * * * ]
0 —Q; * * * * * * *
Kli KQZ‘ K?)z * * * * * x
P,C; 0 0 —P * * * *

Ky, Ky, 0 0 Ke; * * * * <0

(1-0)G;C; 0 0 0 0 -1 * < *
Qi -Q; 0 0 0 0 0 —a2Q; =

i 0 0O 0 E'P, 0 E'BB 0 0 —&;1 ]
(2.10)

With 6 = /(1 =0), 6 = (4+ )%, & = (20 +20°)'%, Ky =

00 AT PigATGTO]", Ko = [000 éA?GﬂT; K3 = diag{v:I, P,, G;Bi, G; Bi},
ki = [2aAT GT 0], ks; = [0 20AT GT), Kg; = diag{21I,2I}, Then the
SMC' law (2.8) can ensure that the state trajectories are driven into a
band of the sliding surface specified by (2.6) with G; = BI P;.

2.4. Simulation example. Consider the stochastic system (2.1) with
two modes and parameters as follows:

[0.05 0.1 —0.2 —-1.2 —2.5] —3 0.1 03
A =1|-01 01 —-01|,B1=|15 30|C,=02 01 =01
0 01 —0.2 5.8 3.5 0.3 —04 —02

[ 0.1 —0.3 —0.2 1.0 2.0] [—02 0.1 03
Ay=[-02 01 —02|,B2=|-11 15[Cy=1]02 —01 —0.1
0.1 —=0.2 —0.2 3.4 2.7 02 03 —04

T = 0.3,71'12 = 07, o1 — 0.6,77'22 =04 ,El = EQ = H1 = 05H2 =
[0.10.10.1], 0 = 0.2 To solve the LMIs in (2.10) via Matlab LMI tool-
box, we can obtain the Py, P, Q1, Q2 matrixs and G; = B! P in sliding
function (2.6). The simulation results show that after 20 second time
the proposed sliding mode controller can effectively cope with the effect
of Markovian switching and packet losses, and ensure the exponentially
mean-square stable of the overall closed-loop system successfuly.
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ABSTRACT. In this paper, we obtain the gradient of objective func-
tion using the concept of directionally derivative. Then the gra-
dient decent method is presented to solve the nonlinear optimal
control problem with free final state.

1. INTRODUCTION

Consider the controlled nonlinear dynamical system of the form

#(t) = f(x(t) + B(t)u(t), (1.1)
$(t0) = T,

where z(.) € R™ denotes the state variable, u(.) € R™ denotes the con-
trol variable for ¢ € [to,t]. The function f(x) € R™ is a continuously
differentiable in all arguments and B(t) € R™*™ is given with contin-
uous elements. It is desired to find the control u(t) that minimizes the
objective quadratic functional

ty
J(z,u) = %I‘T(tf)Ax(tf) + %/ 2 (1)Qx(t) + u” () Ru(t)dt, (1.2)
to

subject to dynamical system (1.1) and u € U,y. Here Q, A € R™"
are given positive semi-definite matrices and R € R™*™ is a positive
definite matrix.

The paper is organized as follows: In the next section, we state the
gradient of objective functional. In Section 3, a gradient decent method

Key words and phrases. Nonlinear optimal control , Gradient descent method.
* Speaker.
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is introduced for solving first order necessary optimality conditions for

u.

2. THE GRADIENT OF OBJECTIVE FUNCTIONAL

For the derivation gradient of objective functional we introduce the
concept of differentiability in functional spaces. Let (U,|.||y) and
(V|I-llv/) will be tow normed spaces.

All definition and theorems of this section is given from [2].

Definition 2.1. Let F': U — V be a mapping, u € U and h € U. If
the limit
F i
O0F (u, h) := lim (ut sh) (u)’

s—0 S

exists in V/, then it is called the directional derivative of F' at u in the
direction h.

Definition 2.2. If §F(u,h) exists for all h € U and 0F(u,h) is a
continuous linear operator from U to V| then it is written in the form
dF(u)h, an F is said to be Gateaux differentiable at u. Hence 0F'(u)
is shown with F'(u).

Theorem 2.3. (Chain rule) Let F : U — V and G : 'V — Z be
a Gateauz differentiable at u and F(u), respectively. Then E(u) =
G(F(u)) is also Gateauz differentiable at w and E'(u) = G'(F(u))F'(u).

Let C' be a non empty subset of U and f : C C U — R a given
functional bounded from below. Consider the following optimization
problem:

min f(u). (2.1)

ueC

Theorem 2.4. Suppose that u € C is a local minimum of (2.1) and
v—u is an admissible direction. If f(.) is directionally differentiable at
w, in direction v — u, then 6 f(u)(v —u) > 0.
Corollary 2.5. Let C = U and u be a local optimal solution for (2.1),
if f(.) is Gateauz differentiable at u, then
f(@wh=Vf(u)h=0, VheU. (2.2)
If f(.) is a Lipschitz function then for any given wu(.) there exists a

unique solution x(u) to dynamical system (1.1).

Definition 2.6. Consider the operator G : U — Y, u — z(u) =
G(u), which dedicate to each u € U the solution x(u) to dynamical
system (1.1). The operator G(u) is called as solution operator or control
to state operator.
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Using this operator, the nonlinear quadratic optimal control problem
(1.1) - (1.2) reduces to the following quadratic optimization problem

min f(u) : = min %xT(u)(tf)Ax(u) (t)) (2.3)

u€Uqq

1 [Y
+5 / 2T (u)(#)Qz(u)(t) + u' (t) Ru(t)dt.
to
Suppose @ is a local optimal solution for (2.3), from corollary (2.5), the
following necessary condition will be acquired:

f(a)h = J(x(a),w)x’ (a)h + J,(z(@),a)h = 0, (2.4)
where
T (e(@), )2 ()h = 27 (@) () Az (@)h(t;) + / " a)Qu (@b,
' (2.5)
J((@), @)h = / Y T Rht (2.6)

Using (2.5) and (2.6) in (2.4) we have
F(@)h = (@) () Az (@) h(ts) + /t DT (@)Qx (@) hdt + /t " Rht.

Definition 2.7. An element P(.) € Y is called the costate related to
u if it solves the following equation:

P(t) = =Qu(a)(t) — f; (x(a))P(t), P(t;) = Az(a)(t).
Now we can proof the following important theorem.

Theorem 2.8. Let u be a loced optimal solution to (2.3) and T = x(u)
its corresponding state, then there exists an costate P(t) such that the
following systems of equetions is satisfied:

2(t) = f(z(t)) + Ba(t), z(to) =0, (2.7a)
P(t) = =Qx(t) — [ (@(t))P(t), P(t;) = Az(ty) (2.7b)
u(t) = =R 'BTp(t), (2.7¢)

System (2.7) is called the first order necessary optimality conditions for
w. Also

V.f(@) =p'B+a’R. (2.8)
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3. SOLVING THE SYSTEM (2.7) BY GRADIENT DECENT METHOD

Here we use the gradient decent method to solve optimality system
(2.7). Consider the Algorithm 1 that solves the system (2.7) [1].

Algorithm 1 Solving the system (2.7)

1. Choose ug € U and solve the state equation (2.7a) and costate
equation (2.7b) to obtain yo and py.

. Set k=0

. repeat

. Choose the descent direction d = —V f(u) according to (2.8).

. Determine oy = argmingsof f(ug + ady)}.

. Set ug41 = ug + apdy and solve sequentially to obtain (g+1, Pr+1)

Zr1(t) = f(Zria(t) + Blgy1(t), Trpa(to) =0,
Prs1(t) = Qw1 (t) — £ (Ths1 () Poga (t), Pryr(ty) = AZppa(ty)

7. Set k = k+1.
8. until stopping criteria.

SO W N

Example 3.1. Consider a the nonlinear problem as following
ty
min{J = 2(t;) + / CO)dt)i = +u, 2(0) =20} (3.1)
0

Figure (A) shows the approximated and exact solution of control and
(B) shows the error of it.
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ABSTRACT. This paper focuses on solving multiobjective optimiza-
tion problems by introducing the concept of w-equitable efficiency,
where w is a finite decreasing sequence of positive numbers. More-
over, some theoretical and practical aspects of w-equitably efficient
solutions are discussed.

1. INTRODUCTION

Multiobjective programming has been studied for many years and
multiobjective methods have found applications in diverse areas of hu-
man life. It is well-known that any multiobjective optimization problem
starts usually with an assumption that the criteria are incomparable,
i.e., different criteria may have different units and physical interpreta-
tions. Many applications, however, arise from situations which present
equitable criteria. Equitability is based on the assumption that the cri-
teria are not only comparable (measured on a common scale) but also
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90B50.
Key words and phrases. Pareto, Nondominated, Efficiency, Equitability, Multi-

objective programming.
* Speaker.

44



FOROUTANNIA, MAHMODINEJAD

anonymous (impartial). The latter makes the distribution of outcomes
among the criteria more important than the assignment of outcomes to
specific criteria, and therefore models equitable allocation of resources.

The equitable preference was first known as the generalized Lorenz
dominance [3, 5]. Kostreva and Ogryczak [1] are the first ones who in-
troduced the concept of equitability into multiobjective programming.
They have shown equitable efficiency to be a refinement of Pareto ef-
ficiency by adding, to the reflexivity, strict monotonicity and transi-
tivity of the Pareto preference order, the requirements of impartiality
and satisfaction of the principle of transfers. Then Kostreva et al. [2]
presented the theory of equitable efficiency in greater generality. More
recently, these results are extended by the authors [1].

2. MAIN RESULTS

Throughout this article the following notation is used. Let R™ be
the Euclidean vector space and 3/, y"” € R™. y' < y” denotes y; < y! for
alli =1,...,m. ¢y <y’ denotes 3y} < y/ foralli=1,... . m. ¢y <¢"
denotes ' < y” but v’ # y”. The set {y € R™ : y = 0} is denoted by
R

Consider a decision problem defined as an optimization problem with
m objective functions. For simplification we assume, without loss of
generality, that the objective functions are to be minimized. The prob-
lem can be formulated as follows:

IIllIl{(fl(ZL’), f2(x>7 SRR fm(J?))} )
subject to x € X (2.1)

where x denotes a vector of decision variables selected from the feasible
set X and f(z) = (fi(x), fo(2),..., fi(x)) is a vector function that
maps the feasible set X into the objective (criterion) space R7'. We
refer to the elements of the objective space as outcome vectors. An
outcome vector y is attainable if it expresses outcomes of a feasible
solution, i.e., y = f(x) for some x € X. The set of all attainable
outcome vectors will be denoted by Y = f(X).

Definition 2.1. Preference relations satisfying the following axioms
are called equitable rational preference relations:

1. Reflexivity: for all y € R™: y < y.

2. Transitivity: for all v/, y",y" € R™: ¢ <y and ¢y’ <y = ¢y =<

"

y".
3. Strict monotonicity: for all y € R™: y —ee; < y for € > 0 where

e; denotes the it" unit vector in R™.
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4. Impartiality: for all y € R™: (y1,..,Ym) = (Yr1), - - Yr(m)) for
any permutation 7.

5. Principle of transfers: for all y € R™: y; > y; = y —ee; +ee; <y
for 0 <e <y —yj.

We say that outcome vector 3 equitably dominates y” (y' <. y"),
iff 4/ < " for all equitable rational preference relations <. We say
that a feasible solution x € X is an equitably efficient solution of the
multiple criteria problem (2.1), if and only if there does not exist any
' € X such that f(2') <. f(z). The relation of equitable dominance
= can be expressed as a vector inequality on the cumulative ordered
outcomes.

Definition 2.2. Let y € R
1. Let © : R — R be the ordering map defined as O(y) =
(01(y), 02(y), - - ., Om(y)), where O1(y) > ba(y) > ... > On(y), Oi(y) =
Yrs) fori =1,2,...,m, and 7 is a permutation of the set {1,2,...,m}.
2. Let w = (w;)7L; be a finite sequence. The ordering map O, :

R — R7 is defined by, ©,(y) = (w161 (y), w2b2(y), . .., wmbm(y)).

Definition 2.3. We say that outcome vector y’ € Y w-equitably dom-
inates y” € Y iff ©,(y") < O,(y") for all equitable rational preference
relations =<, and that denoted by 3/ <. .

Definition 2.4. We say that outcome vector y € Y is w-equitably
nondominated iff there does not exit 3/ € Y such that 3’ <. y. Also,
we say that feasible solution z € X is a w-equitably efficient solu-
tion of the multiobjective problem (2.1), iff y = f(x) is w-equitably
nondominated.

Similar to the relation of w-equitable dominance, we can define the
relation of w-equitable indifference ~,. (indifference for all equitable
rational preference relations) and the relation of w-equitable weak dom-
inance <, (weak preference for all equitable rational preference rela-
tions). To make it practical, w-equitable efficiency can be defined in
terms of vector inequalities. In order to do that, we define certain

mapping.
Definition 2.5. The cumulative ordering map ©,, : RT — R is
defined by, B - - B
. Ouw(y) = (0w, (1), 0w (), - - -, O, ()

where 0, (y) = Z?Zl w;0;(y) for k =1,2,...,m and 6;’s are as defined
in Definition 2.2.

Note that in general ©(0,(y)) # O, (y), but if wy > wy > ... > wy,
this relation is established.
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Definition 2.6. Suppose that /,y” € Y are two outcome vectors. The
relation <,;, <,; and =,,; are defined as follows:

v <wiy" e Buy) = 0u(y"),
Y <wiy' & Ouy) < Ouly"),
Y =wiy" & Ou(y) =0u(y").
In the main theorem, we will discuss the relationship between two
preference <. and <,;.

Theorem 2.7. Let wy > wy > ... > w,, andy',y"” € Y be two outcome
vectors. We have

y/ jwe y// g y/ Swi ?/”>
y, = we y” And y, <wi y”'
Note that Theorem 2.7 permits one to express w-equitable efficiency

for problem (2.1) in terms of the standard efficiency for the multiob-
jective problem with objectives ©,,(f(x)):

min{O0,,(f(z)) : r € X}. (2.2)

Theorem 2.8. Let wy > wy > ... > w,, and let v € X be a feasi-
ble solution. x is efficient solution of the multiobjective problem (2.2)
if and only if it is w-equitably efficient solution of the multiobjective
problem (2.1).

Remark 2.9. Note that if w; = 1for j = 1,2,...,m, then ©,,(y) = O(y)
and ©,,(y) = ©(y), so the relation <,,. becomes the relation <,. Hence,
the results of [1] are obtained.
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ABSTRACT. In this paper, a novel methodology for detecting fuzzy op-
timal solutions of fuzzy optimal control problems governed by fuzzy
differential equations is presented. For this purpose, using partial order-
ing and parametric representation, the discussed fuzzy optimal control
problems are reduced to general optimal control problems in parametric
forms. Then by Pontryagin’s principle, a candidate for the solution of
the original problem is derived.

1. INTRODUCTION

To deal with fuzzy numbers it suffices to operate with their a-level set.
The use of a-level allows us to treat fuzzy numbers as a set of nested real
intervals. There are several models to obtain parametric representations of
fuzzy numbers and their arithmetic operators [1, 3]. Here, using the convex
combinations of the a-level set bounds of fuzzy numbers, two parametric
representations for a-level sets of fuzzy numbers are proposed. Based on
these parametric representations, the parametric arithmetic for fuzzy num-
bers is defined, and the a-level set of fuzzy valued functions is expressed as
a set of classical functions. Also, the concepts of derivative and integral for
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Key words and phrases. Fuzzy valued functions, Fuzzy optimal solution, Fuzzy optimal
control problems, Pontryagin’s principle.
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fuzzy valued functions are rewritten. Under these settings, the fuzzy opti-
mal control problem converted to a general optimal control problem in the
parametric form. Then, the Pontryagin’s principle optimality condition can
be naturally elicited, which its solution leads to the construction of a-level
set of fuzzy optimal solution for the original problem.

2. PRELIMINARIES

A fuzzy number A is a fuzzy set with non-empty bounded level sets [A4], =
[a;,al] for all « € [0, 1], where a; and a/ are its lower and upper bounds,
respectively. We denote the class of fuzzy numbers by F(R). The a-level

set [A]o = [a,,a] allows us to consider non-decreasing and non-increasing

parametric rgpregentations as follows:
[Ala = {a(t, )| a(t,a) = ag +t(af —ag); t €[0,1]}, (2.1)
[Ala = {a(t,0)] a(t,a) = af +t(ag —af); t € [0,1]}. (2.2)

If [A], = {a(t,a)| a(t,a) = a, + t(a} —ay); t € [0,1]} and [B], =
{b(t,a)| b(t,a) = b + (b} —by); t € [0,1]} are the non-decreasing rep-
resentations of a-level sets of A, B € F(R), respectively, and A € R, then
parametric arithmetics A * B, with x € {4+, —, x, =}, and A. A are defined as

[A*x Bly = {a(t1, @) x b(te, )| t1,t2 € [0,1]}, (2.3)
[MNAlo = {Xalt,a)] t € [0,1]}. (2.4)
The difference defined in (2.3) has the property A — A # 0. To overcome
this situation, the following definition can be proposed.
Definition 2.1. [2] The parametric difference (p-difference for short) of two
fuzzy numbers A, B € F(R) is given by its a-level set as
[A©, Bla = {a(t,a) —b(t,a)| a(t,a) = a, +t(af —ay), b(t,a) = b, +t(bf —b;)}.
If A and B be two fuzzy numbers, then
A=<XB&a(t,a) <b(t,a), Vit,ael0,1]. (2.5)
7 <7 is a partial ordering on fuzzy number space. Furthermore
A=B<a(t,a) =b(t,a), Vit,aecl0,1]. (2.6)

3. Fuzzy VALUED FUNCTION

Let C* = (C1,Cy, -+, )T, C;j e F(R), j=1,--- ,k, be ak-dimensional
fuzzy vector which each element is a fuzzy number, and denotes the set of
all parameters that are present in a fuzzy valued function. Without loss
of generality, consider C* to be an ordered set with respect to (w.r.t.) the
order maintained in the function. If the fuzzy valued function Fr : T' C
R — F(R) is derived from a continuous function by applying Zadeh’s ex-
tension principle, then using a non-decreasing parametric representation of
a-level set of fuzzy numbers, the a-level set of fuzzy valued function can be
expressed as a set of classical functions

For (@) = { fee) (@) fetwa) : T SR = Ric(t, a) € [CVa}
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Based on the concept of p-difference, the concept of p-differentiability of
fuzzy valued function can be defined.

Definition 3.1. [2] Let x¢ €|a, b[ and h be such that z¢+ h €]a, b[, then the
p-derivative of the fuzzy valued function Fgr :]a,b[— F(R) at xq is defined
as

o1
o (o) = Lim 7 [For (w0 + h) ©p Fer(2o)] -

If Fii(zo) € F(R) exists, then Fex is called parametric differentiable
(p-differentiable for short) at xo.

Proposition 3.2. [2] Let Fgr :Ja,b[— F(R) be defined in terms of its a-
level set [FCk]Oé = {fc(t,a) (x)‘fc(t,a) 2](1, b[_> R, C(t, O[) € [C‘k]a} If fc(t,a) ($)
is differentiable at xo €]a,b[ and for all o € [0, 1], fe(s,a)(To+h) = feta) (o)
satisfies the conditions of Negoita-Ralescu characterization theorem, then
Fer is p-differentiable at zo and there exists F; (zo) € F(R) such that

[Fese (0o = { Fltr) (#0)] Fetu) Fa, 1= Ry et ) € [Ca )
Moreover [F (20)]a = [mtinfé(t’a)(xo),m?xf(’:(t’a)(xo)} :

Definition 3.3. [2] The integral of a fuzzy valued function Fex : [a,b] —
]:(R) with [FCk (‘T)]Oé = {fC(t,a)(x) | fc(t,a) : [aab] — R7 C(t,Oé) € [Ck]a} can
be defined level-wise as

b b
[/ For (x)dx] = {/ fett,0)(T)dx| fe(t,0)  [a,b] — R is integrable
w.r.t. z for everyc(t, o) € [Ck]a}.

Note that C(T', F(R)) denotes the space of all continuous fuzzy valued
functions Fre : T C R — F(R), and CY(T, F(R)) denotes the space of
all continuously p-differentiable fuzzy valued functions Fr : T' C R —
F(R) that their corresponding real valued function fetqa) : 7 € R — R is

differentiable for all t € [0, 1]%,a € [0, 1].

4. PONTRYAGIN’S PRINCIPLE OF OPTIMALITY

Consider the fuzzy optimal control problem which is described as follows:
Find the fuzzy control Uz € C([zo, zf], F(R)), and its corresponding fuzzy
state Ypn € C!([zg, xf], F(R)) such that the fuzzy pair (Ypnr, Uzr) minimizes
the fuzzy valued functional

Iff
J(Ypn,Uzr) = / Gew(z,Ypn,Uzr)de, (4.1)
)
subject to
Y]/Dn == HEm (SC, YDn, Uzr) (42)
with the following boundary conditions
YDn (ﬁo) = A, YDn ({Ef) = B. (43)
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Definition 4.1. A fuzzy pair (Y5, Uz.) € C'([zo, 7], F(R)) xC([zo, z ], F(R))
is called an optimal solution for problem (4.1)-(4.3) with respect to partial
order (2.5), if Y5 is the solution of (4.2)-(4.3) corresponding to the fuzzy
optimal control Uz and

J(YD*n , Uzr) j J(YDn’ Uzr)7 (44)
for every comparable pair (Ypn»,Uz+) € C!([xo,z¢], F(R)) x C([zo,zs], F(R))
satisfying (4.2) and (4.3).

The next theorem give a necessary condition for the optimal solution of
fuzzy optimal control problem (4.1)-(4.3) from Pontryagin’s principle.

Theorem 4.2. Let Gow,Hpm € él([x0,$f],f(R),f(R)) and a fuzzy pair
(Y}, Up) be an optimal solution for fuzzy optimal control problem (4.1)-
(4.3). Then there exists a real valued function Vit ta) € CY([xo, z¢], R)
such that

09e(ty ) Ohe(ty,a) /

o b ot = = s

ayd(t,a) w(t,t o) ayd(t,a) w(t,t o)
Oettr.) | o et
Drr oy "0 Oupay

for all fixed t € [0,1]",¢ € [0,1]", ¢, € [0,1]%, ¢ € [0,1]™ and t3,ts, € [0, 1].

Hence, the a-level sets of the fuzzy optimal control Uy, and its corre-
sponding fuzzy state Y3, for fuzzy optimal control problem (4.1)-(4.3), i.e.,

U (@) = (W30 o) (@)t 0y ¢ [0, 25] = Ria(t', ) € [27]a),
Yiso (@)]a = (Voo @)W © 70,27 = Rid(t,a) € [D"]a},

are obtained from optimal solution of its corresponding general optimal
control problem in the parametric form

zf
min j(Yae,a), Uz(t’,a)) =/ Je(tr,0) (T Ya(t,a)» Uzt o)) AT,

To
s.t. yé(t,a) = he(tg,a) (xayd(t,a)auz(t’,oz))a
Yd(t,0)(T0) = a(ts, ), Ya,a)(ry) = b(ts, ).
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ABSTRACT. In this paper, the concept of infinite order w-equitable
dominance is introduced as a refinement of equitable and w-equitable
dominance concepts. Moreover an algorithm is presented to gen-
erate subsets of equitably efficient solutions, which aims to offer a
limited number of representative solutions to the decision maker.

1. INTRODUCTION

In equitable multiobjective optimization, the focus is on the distri-
bution of outcome values while ignoring their ordering. This means
that, we are interested in a set of values of the objectives without tak-
ing into account which objective is taking a specific value. Kostreva
et al. [1, 2] are the first ones who introduced the concept of equitabil-
ity into the multiobjective programming. They have shown that the
set of equitably efficient solutions are contained within the set of ef-
ficient solutions for the same problem. More recently, the authors [3]
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generalized the concept of equitable efficiency by introducing equitable
B-efficiency.

Throughout this article the following notation is used. Let R™ be
the Euclidean vector space and 3/, y"” € R™. y' < y” denotes y; < y! for
alli=1,...,m. ¥ <y”"denotes y, < y/ foralli=1,....m. ¢ <y"
denotes 3’ < 3’ but ¢ # y”. The set {y € R™ : ¢y’ 2 0} is denoted by
R7. Consider an optimization problem

min {(f1(x), f2(2), ..., fm(2))},

subject to x € X (1.1)

where x denotes a vector of decision variables selected from the feasible
set X and f(z) = (fi(z), fo(x),..., f(x)) is a vector function that
maps the feasible set X into the objective (criterion) space R} and

Y = f(X).
2. MAIN RESULTS

The following definition is a necessary notion for the solution con-
cepts of interest in this paper.

Definition 2.1. Let y € RT".

1. An ordering map © : Rm — R is a function defined as O(y) =
(02(5), 05(9), -, O(y)), Whete 01(y) > bo(y) > ... > O(y). iy
Yr(y fori =1, 2 ,m, and 7 is a permutation of the set {1,2,..

2. Let w = (wj) be a finite sequence and w; > wy > ...
Wp,. The ordering map O©p @ RT — RT is defined by, ©,(y)
(w101 (y), w2b2(y), - . ., Wnbm(y)). Also the cumulative ordering map ©,,
R™ — R™ is defined by, ©,(y) = (éwl (y) Ouwy(Y), - -, 0w, (y)) where

0_1% (y) = 2521 w;0;(y) for k=1,2,.

Definition 2.2. We say that a vector y’ € Y w-equitably dominates
y" €Y, denoted by v <,. v”, if and only if

@w(y,) < @w(y”)-
A vector y € Y is w-equitably nondominated iff there does not exit
Yy € Y such that ¢y <,. y. Also, we say that the feasible solution

x € X is a w-equitably efficient solution of the multiobjective problem
(1.1), iff y = f(z) is w-equitably nondominated.

sEs
|| V=

Theorem 2.3. Let w = (w]) and v = (v;) be two vectors in R7'. If
w>m > >t theny <y =y <wi Y forall iy y" € Rm
Thzs means that zf xr € X is a w-equitably efficient solution of the
multiobjective problem(1.1), then it is a v-equitably efficient solution of
the same problem.
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From now on the set of nonnegative integers is denoted by N =
{0,1,2,...}. If k € N, we put w* = (wF), especially for k = 0, w° =
(1,1,...,1) and <, 0;==..

Corollary 2.4. If w = (w;) is a decreasing sequence in R then
Y Suri Y =Y Syrs y

for ally',y" € RT and k € N. This means that, if v € X is a wh-
equitably efficient solution of the multiobjective problem(1.1), then it is
a w*-equitably efficient solution of the same problem.

We define infinite order w-equitable dominance as follows: <, o=
Uken <wr - This means that,

Y <us ¥y Sy <y’ (for somek € N).

For example suppose that y' = (6,1,4),y” = (2,7,0.5),w; = 0.8, wy =
0.6 and ws = 0.4. Since O,k (y") and O,k (y") cannot be compared
in terms of w*-equitable dominance for & = 0,1,2, we compare in-
stead O,3(y/) and O,3(y"). We have O,3(y') = (3.072,3.936,4) and
O,3(y") = (3.584,4.016,4.048), s0 ' <, 3. Hence v <yoo .

By interaction with Corollary 2.4, we offer an algorithm to reduce the
equitably efficient solutions of the multiobjective problem (1.1).

Algorithm 2.5. Step 1. Putk = 0; Step 2. Get weights wy,ws, ..., Wy,
such that wy > we > ... > w,y,, according to the decision maker; Step 3.
Put w = w*; Step 4. Solve the multiobjective problem min{O©,,(f(z)) :
x € X}; Step 5. If the decision maker chooses the desired solution,
stop; Otherwise, put k =k + 1 and go to Step 3.

Figure 1: The Pareto, equitable and equitable w-dominance fronts (objective space) for
the VFMI1 problem (2 variables and 3 objectives).
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In the following example, a large number of random solutions are gen-
erated for scalable test function. From this large set of solutions, the
nondominated solutions with respect to Pareto dominance, equitable
dominance and w-equitable dominance are calculated.

Example 2.6. The test problem considered is the VFM1 [1],
min y:{fl(x)7f2<x>7f3(x)}

z€R?
filz) = af + (22 — 1)
fol@) =2+ (22 +1)* + 1
fa(z) = (1 — 1)* + 23 +2
x1, T2 € [—2,2].

Figure 1 shows the Pareto, equitable and w-equitable dominance
fronts (objective space) for w; = 0.8,ws = 0.6 and w3 = 0.4. In
Figure 1 from 5000 random solutions, 469 solutions (blue point) are
rationally nondominated. Suppose that w; = 0.8, wy = 0.6 and w3 =
0.4, 39 solutions (green diamond) are equitably nondominated which
are obtained in first iteration of Algorithm 2.5. In second, third and
fourth iteration of Algorithm 2.5 24 solutions (red circle), 12 solutions
(black point) and 3 solutions (yellow star) are obtained which are w"-

equitably nondominated for £ = 1,2, 3, respectively.
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ABSTRACT. Identification of master regulatory genes is an impor-
tant task in systems biology. The aim of this paper is to determine
minimum cardinality set of master regulatory genes with more in-
fluence in weighted gene regulatory network. This problem can be
formulated as integer biobjective problem based on the minimum
dominating set model. The biobjective problem is reduced to single
objective by sum-weighted method, then a parametric algorithm is
introduced for solving the single objective problem. The proposed
model is applied on a human network.

1. INTRODUCTION

Gene regulatory networks (GRN) are of well-known biological net-
works that consist of a set of genes or proteins, and regulatory relation-
ships between them. The analyzing of these networks is very important
in drug design for various lethal diseases such as cancer.

There is set of genes known as master regulatory genes that involved
in controlling the expression of other genes in a gene regulatory net-
work. In this paper, we consider weighted gene regulatory network and
determine a set of master regulatory genes with minimum cardinality
and maximum weight. This problem is formulated as biobjective op-
timization problem based on the minimum dominating set problem.
Firstly, master regulatory gene sets with minimum cardinality is deter-
mined, then a set is identified which has maximum weight.

Key words and phrases. Dominating set, Biology, Master gene, Gene network.
* Speaker.
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The paper is organized as follows: In the next section, we state
and formulate the minimum dominating set problem. In Section 3,
we present the integer biobjective programming formulation of the
weighted gene regulatory network. The computational results are given
in Section 4, and Section 5 contains the conclusions.

2. MINIMUM DOMINATING SET

A dominating set (DS) for graph G = (V, E) is a subset of vertices
S C V, where every vertex v € V is either v € § or is adjacent to
at least one vertex in S. A dominating set S C V is the minimum
dominating set (MDS) if it has the smallest cardinality dominating set
among all dominating sets of the graph G. It is well-known that finding
a minimum dominating set in a graph G is an A'P-hard decision [2]. In
MDS problem, we assign a binary variable z, associated to each node
v € V in graph G = (V, E). The MDS problem formulated as integer
linear programming:

min { Yz, |2+ Y @, >1 2,€{0,1}, eV}  (21)

veV (u,v)EE

If z, = 1, then node v belongs to MDS. There may exist more than
one optimal solution for problem (2.1). Therefore, it is difficult to
find which MDS represents the more useful nodes. To overcome this
problem, in the Section 3, we will introduce weighted gene regulatory
network problem. In gene network each gene has a collective influence,
in this paper we assume collective influence of each gene as its weight.

Collective Influence. Collective influence (CI) describes how many
other nodes can be reached from a given node [3]. The collective influ-
ence of a node v is defined as the following formula:

CIZ(U) = (dv - 1) Z (du - 1) (2'2)

u€dBall(v,£)

where d, is the degree of node v and dBall(v,[) is the set of nodes at
distance ¢ from node v. There exists a free parameter ¢, the distance,
which according to [3], we choose ¢ > 1 but not too large (e.g. £ =1,2,3
), because in too large distance ¢ the boundaries of the network are
reached and the collective influence of all nodes approaches zero.

3. THE WEIGHTED GENE REGULATORY NETWORK FORMULATION
Consider a given WGRN is represented as a graph G = (V, F,w). A
node v € V corresponds to a gene of WGRN and an edge (u,v) € E

represents an interaction between two genes u and v. The function
w : V — R associates a nonnegative weight to each gene of the set
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V. Here, weight w, shows the relative collective influence value of
node v. In presented model, the task is to identify a set of genes with
minimum cardinality and maximum weight in a WGRN, such that set
of determined master genes control the given WGRN. Therefore, the
problem formulated as following biobjective program

WGRN : min va, max Zwvazv (3.1)
veV veV
s.t. x, + Z Ty > 1, Yv eV,
(u,v)EE
z, € {0,1}, Yo e V.

3.1. Solving problem (3.1) by parametric algorithm. The WGRN
problem can be reduced to a single objective problem by using weighted-
sum method. The scalarized relaxation optimization problem with
parametric weight o € (0, 1) is as follows

g(a) = min {(i—l—a(l—é))j’z | (A+ Dz —r=1, z,r >0},

where A € R™*" is adjacency matrix and I € R™™" is identical matrix
and vector r € R" is slack vector.

Suppose ¢ = %, Ac=1-— %, c(a) = e+ aAc. Algorithm 1 calculated
the optimal value function g(a) when the vector ¢ is perturbed by a
scalar multiple of Ac to ¢(a) = ¢+ alc [1].

Algorithm 1 The Optimal Value Function g(a), a > 0

Input
An optimal solution (z*,r*) of (P,) with @ = 0 and a perturbation vector Ac;
Begin
ready=false, k = 1, 20 = z*, 70 = r*;
while not ready do
Solve max, , s{a: ATy +s=c+alAc, sTak=1 =0, yIrk=1 =0, 5,y >0, };
if this problem is unbounded then
ready=true;
else
let (ag,y*,s*) be an optimal solution;
end if
Solve IBi7n{Ach cAz—r=0b, 2Ts" =0, rTy* =0, z,r > 0};

if this [;roblem is unbounded then
ready=true;
else
let (z*,7%) be an optimal solution, k = k + 1;
end if
end while
End
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The algorithm 1 finds the successive break points of function g on
the nonnegative real line as well as the slopes of g on the successive
linearity intervals. Here, we solved all the programming problems by
using solver CPLEX that can solve large-scale programming problems.

4. COMPUTATIONAL EXPERIENCE

In this section, WGRN model is implemented on a human network
with binary interactions for H. sapiens. The dataset H. sapiens was
taken from the High-quality INTeractomes (HINT) database [1]. For
solving WGRN model, first weighted network is constructed by com-
puting a weight for each gene of given network using definition CI.
Table 1 shows information and computational results for H. sapiens
network by Algorithm 1. By using computational results, one can see
that what percentage of genes can control entire given network.

TABLE 1. Statistics and the number of master regula-
tory genes of binary dataset H. sapiens.

Number of | Number of « Number of | % Master Genes
Genes Interactions master genes
0 1412 17.95
7,865 24,368 2.2182e-05 1391 17.69
1 1391 17.69

5. CONCLUSION

In this study, the weighted gene regulatory network was introduced
by appropriation a weight for each gene. The proposed model formal-
ized the problem of identifying a set master regulatory genes with the
minimum cardinality set and maximum weight as integer biobjective
problem. This model is reduced to single objective problem by using
weighted-sum. Then this problem is solved by a parametric algorithm.
Finally, the proposed model was applied on a human network.
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ABSTRACT. The aim of this paper, is to introduce an analytically
solution for fractional fuzzy optimal control Bolza problems when
the initial state is also fuzzy. First the problem is transformed into
two fractional optimal control problems by concept of a-cut. Then,
we apply a new Riccati differential equation determined from Pon-
tryagin’s minimum principle to transfer each mentioned fractional
optimal control problem to a fractional differential system. By
showing the existence of solution, numerical simulation is also pre-
sented for different values of fractional order and the results are
compared.

1. INTRODUCTION

We know that fuzziness is a very adequate tool to present many phe-
nomena; also, in resent years, fractional calculus plays a very important
roles in mathematics and other subject. Both these two facts together
cause to face with the fuzzy fractional problem in optimal control the-
ory where a fuzzy differential system in fractional order (FFOCP) is
involved [2]. To continue, here, we consider a fractional fuzzy control

2010 Mathematics Subject Classification. Primary 49J15; Secondary 12H20.

Key words and phrases. fractional differential equation, optimal control, fuzzy.
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problem and turn it to two fractional control problems and then we
use the fractional Pontryagin Maximum Principle to solve it. Consider
the following optimal control problem:

b

Min [ fo(t, 2(t), a(t))dt
S.to: (Dﬁj) (t) = folt, T(t), a(t)); #(a) = Fo, (1.1)
(1.2)
where t € (a,b) C R, ¥ is a fuzzy bounded trajectory, &, is a fuzzy ini-
tial condition, u is fuzzy control variable, f and fy are two given contin-
ues functions [1]; here (Df +:i) (t) denotes the left Riemann-Liouville

derivative at order 5 € (0,1). We remind that the aim of this paper,
is to find a fuzzy solution for these kind of problems.

2. Fuzzy RIEMANN-LIOUVILLE DIFFERENTIAL

This section, is devoted to present the definition of fuzzy Riemann-
Liouville integrals and derivatives by Hukuhara difference. We denote
C*'[a, b] as the space of all continuous fuzzy-valued functions on |[a, b]

2]

Definition 2.1. Let f € C[a, bJNL" [a, b]. The a-cut representation of
fis shown by f(z;a) = {f(x, ), f(z; 04)] for 0 < a <1, where f(x; «)

and f(x;a) are defined as lower and upper bounds of a-level set of f.

Moreover, for zy € (a,b) C R and ®(z) = F(ll—ﬁ) s (mf(:))(m, f is called

Riemann-Liouville H-differentiable of order 0 < 5 < 1 at z, if there
f> (o) such that for sufficiently small h > 0 ,

. B
exist an element <D(a )

we have ([19]) <D(ﬁa+)f> (x9) = lim —‘b(mﬁh}ze@(m) = lim —QD(IO)Gf(xO_h)

h—0+ h—07+
where © is the Hukuhara difference [1]; also, we have the similar results

for (Dé,) ) (x;a).

3. FracTIiIONAL Fuzzy OPTIMAL CONTROL PROBLEM
Consider the following FFOCPs:
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where the initial condition, £y = (p, ¢, r) is a triangular fuzzy number
and 0 < 8 < 1. By using the concept of a-cut and parameterization of
a fuzzy number [3], for each 0 < o < 1 we can write (3.1) in complex
space as follows:

Min : / b fo (t,zc(t;a),y(t;a)) Fify (4, E(ta), a(t o)) dt

(Dfaﬂx) (t;a) + 4 (D?(H):I:) (t; ) =
5000 7 (atta)uls ) +1f (attsa). attia),
z(a; @) +iZ(a; o) = (qo+ p(1 — ) +i(ga +7(1 = @));

hence, the new description of (3) can be turned in (3.2) and (3.3):

Min : / b fo (t,x(t; oz),u(t;oz)) dt

S. to: <D<ﬁa+>x) (ta) = f (t,x(t; a),u(t;a)) :
z(a;a) = (qa+p(1 — @) ;

(3.2)

and

]\/[m/ fo(t,z(t; ), u(t; o)) dt

B T . — (- 27 . .
S. to: <D(a+)5") (t;a) = f(t,2(t; ), u(t; ) ; (3.3)
z(a;a) = (g +r(1 —a));
Solving them, for given o we generate the optimal pairs (x* (t; o), u*(t; a))

and (Z*(t; «), u*(t; «)) for (3.2) and (3.3) respectively; therefore, solu-
tion of (3.1) is determined as:

7 (t,a) = {x*(t; Q), 7 (¢; a)] L0t a) = [u*(t; a), @ (t; a)]

4. RICCATI DIFFERENTIAL EQUATION FOR FRACTIONAL OCP

For the fractional optimal control problem:

min J = %S(tl)mj(tl) + % / {P)2*(t) + 2q()z(t)u(t) + r(t)u’(t) }dt

(4.1)
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S. to: <D£)x) (t) = alt)z(t) + b(t)u(t); a(ty) = zo.  (4.2)
The Hamiltonian can be shown as:
H= %p(t)xuq(t)x(t)u(m%r(t)uz(t) +A(a(t)z(t) +b(t)u(t)). (4.3)

Then, based on the fractional Pontryagin system in (4.2), we have:

OH
(Dﬁ))\) (t) = 5. = P* + qu + Aa; (4.4)
x
OH
%:qx—l—ru—l—)\azo. (4.5)
(4.5) gives us:
u=—r"'(qr — \b). (4.6)
By applying (4.6) in the differential equation (4.2), we have:
Dg)x =(a—7rtg)z —r 1A (4.7)
In the similar way, we obtain:
D)X= (p—r'¢¥)z + (—rgb + a)A. (4.8)

Now, let A\(t) = k(t)z(t); then we can reach to:
<Dflk:> t)=(p—r Pz + (—r g+ a)k(t); k(t)) = s(t1). (4.9

Then from calculating k(t), one can determine A(t) according to x(t).
This fact makes (4.7) a fractional differential equation with an initial
condition; by solving it we can compute the optimal trajectory for (4.2);
then (4.6) gives us the optimal control of the original problem.

Regarding the shortage of space, numerical results will be presented
in the oral speech.

REFERENCES

1. A. Arara, M.Benchohra, N, Hamidi, JJ. Nieto, Faractional order differential
equations on an unbounded domain, Nonlinear Anal. 72 (2010) 580-586.

2. A. Kilbas, Theory and Applications of Fractional Differential Equations, 2006.

3. A. Khastan and J. J. Nieto, A boundary value problem for second order fuzzy
differential equations, Nonlinear Analysis, 72, 3583-3593, 2010.

4. D. Filev and P. Angelove, Fuzzy optimal control, Fuzzy Sets and Systems, 47,
151-56, 2000.

63



The Extended Abstracts of
The 15* Seminar on Control and Optimization
11-12*" October 2017, Ferdowsi University of Mashhad, Iran

LINEAR APPROXIMATION AND GAP FUNCTION
FOR OPTIMIZATION PROBLEMS WITH
NONDIFFERENTIAL QUASICONVEX DATA

NADER KANZI, SAJAD KAZEMI*

Department of Mathematics, Payame Noor University (PNU), Tehran
nad.kanzi@gmail.com; sajjad_kazemi@yahoo.com

ABSTRACT. The purpose of this paper is to give a linear charac-
terization and also a gap function for quasiconvex programming
problems using adapted subdifferentials which generalize known
results in convex case.

1. INTRODUCTION AND PRELIMINARIES

In the present paper we consider an optimization problem, defined
as follows:

(M) : minimize f(z) subject to z € C:={z € X | g1(z) <0,...,gn(x) <0},

where f and ¢; for ¢ = 1,...,n are functions defined on a normed
vector space X with values in R U {oo}.

In the field of nonsmooth optimization, generalized convex functions
play an interesting and important role because of their theoretical as-
pects as well as their wide range of applications. In this article, as an
application of the results given in Ref. [1], a connection between linear
programs and nonlinear quasiconvex problems is given. Considering
a feasible solution zg of (M), a linear approximation of (M), called

2010 Mathematics Subject Classification. Primary 90C34; Secondary 90C40;
49J52. .

Key words and phrases. Quasiconvex analysis; Linear approximation; Gap func-
tion; Subdifferential.
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(LM), is constructed and relationship between the optimality of zq for
(M) and its optimality for (£LM) is investigated. The final part of this
note is devoted to characterizing the optimality for (M) utilizing the
gap function notion. This notion is a very important tool in studying
optimization problems and variational inequalities; see e.g. [1, 2, 3].

We observe that since the proofs of our theorems are long, we did
not state them in this extended abstract.

Hereafter, ¢ : X — R U {00} is a function which is finite at some
point g € ¢ '(R). The Plastria subdifferential and the Gutiérrez
subdifferential of ¢ at x( are respectively defined as

O%p(xo) = {z* € X* | p(x)—p(z0) > (z*,2—z0) Yz € [P < p(0)]},

0=p(wo) = {z" € X" | p(2) —p(x0) > (2", x—10) ¥z € [0 < p(0)]},

where X* denotes the topological dual space of X, and

o < p(z0)] = {2 € X | p(2) < p(x0) },

[ < @(x0)] := {z € X[ p(x) < p(xo)}

Some basic calculus rules of these subdifferentials can be found in Ref.
[5].  In Particular, both 9<¢(x) and d=¢(zy) are either empty or
unbounded, and 9=¢(zg) C 9<p(xg). Also, 0%¢p(zy) = X* iff 0 €
0<p(xg) iff 0 € O=p(z0) iff o is a minimizer of ¢.

We say that ¢ : X — RU{oo} is a Plastria function at z if its strict
sublevel set [¢ < ¢(x)] is convex and such that

N ([ < ela0)), 20) = R.0%p(x0)

where N (M, ) denotes the normal cone of convex set M C X at = € X
ie.,
N(M,z)={y eX*|(y,2—20) <0 VzeM}

We also say ¢ is a Gutiérrez function at xy if its sublevel set [ < @(x¢)]
is convex and such that

N ([ < plao)], 0) = R, 0% (o).
The Plastria and Gutiérrez functions have introduced in Ref. [1]. There

are characterized some various classes of functions which are being
Plastria and\or Gutiérrez.
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2. MAIN RESuULTS

At starting point of this section, for each i € {1,...,n}, set
Ci:={z € X| gi(z) <0}.
Let xy € C be a feasible SOlutiOI*l to (M). Consider the following
linear programming problem (LM3?), for some xf € < f(x0)
(LMES) minimize f7(z) == f(2o) + (x5, © — o) s.t. x € Cy,
in which
Oy = {x eX| (e x—w0) <0, Vi€ {1,...,n}, Vo' € 8§gi(m0)}.
The above model is a linear infinite programming problem, because of

the number of its constraints. The following theorem establishes the
relationship between the optimality of z for (M) and (LM30).

Theorem 2.1. Let zy be a solution to (M) which is not a local min-
imizer of f. Let I := {i € {1,...,n} | gi(zo) = 0}. Assume that f
is a Plastria function at xq, g1,...,9, are u.s.c. at xro and that for
every i € I, g; is a Gutiérrez functions at xqg. Furthermore, assume
that, there exist some k € I and some z € Cy such that g;(z) < 0 for
each i € I\{k} (Slater condition). Then xq is an optimal solution to
(LME) for some x5 € O f (o).

The above theorem is valid if one replaces C,, with the bigger set

Cap 1= {95 € X[ gi(zo) + (zi,x —mo) <0, Vi € I,Va; € 8§gi(x0)} =

{x €X | (af,x —zo) <0, Vi € I,Val € 8sgi(x0)}.

The converse of Theorem 2.1 is not valid. Example 2.2 shows it.
But if one considers C,, instead of C,,, then the converse holds as
well. Theorem 2.3 addresses this result.

Example 2.2. Consider the following problem:

min f(z) ==z

st. gi(z) <0,
92(x) <0,
where
2 <0
g1(x) = { v 150 and  go(x) = —x — 1.
Here, x € R, and C' = [—1,0]. Considering xy = 0, we have

0 f(x0) = [1,+00), 9%gi(xo) = [2,400), 0=ga(0) = (—00,—1].
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Hence, (E/\/lig) can be written as follows

min ox
sit. Px <0, V3 > 2,
—1+0x <0, Vo < —1,

in which @ > 1 is a fixed scalar. The only feasible solution of this
problem is g = 0. Therefore, o is the optimal solution of (LMZ0)
while it is not optimal for the considered (M).

Theorem 2.3. Let ¢y € C be an optimal solution to

(LMES) minimize fi0(x) = f(xo) + (xf, @ — x0) s.t. x € Cho.

for some x§ € 0<f(xo). If f is finite at xo, then xy is an optimal
solution to (M).

Now, along the lines of [1], the gap function ¢ : X x X* — R, at
x € C and z* € 0< f(xy), is defined by

gb([L‘,fL’*) = Sup {(ZL'*,{L‘ - y> s.t. gz(y) < 07 S {17 cee 7n}}
The following theorem provides a connection between the value of the
gap function at (zg, zf) and the optimality of x.

Theorem 2.4. (1): é(x,z*) > 0 for each x € C and z* € O< f(x).
(ii): If ¢(wo, xy) = 0 for some xo € C and z € 0 f(xo), then xq

is an optimal solution to (M).
(iii): Let z9 € C be an optimal solution to (M). Under the
hypothesis of Theorem 2.1, one has ¢(xo,xy) = 0 for some

xy € 0 f(xo).
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ABSTRACT. In this paper, an infeasible interior point algorithm for
solving linearly constrained convex optimization problems is pre-
sented. The new algorithm is performed on a wide neighborhood of
the central path and searches for the optimizers along the ellipses
that approximate the entire of the central path. We compute the
polynomial complexity of the proposed algorithm and show that
our algorithm has the best known iteration complexity bound.

1. INTRODUCTION

The linearly constrained convex optimization (LCCO) problems are
one of the fundamental problems in mathematical programming. The
standard form of the LCCO problems is given by:

(P) min f(z)
st.: Az =0b, x >0,

2010 Mathematics Subject Classification. (90C51, 90C25,65K05,90C20,49M15 ).

Key words and phrases. Complexity bound, Linearly constrained convex opti-
mization, Infeasible interior point method.
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where f : R” — R is a convex and continuously differentiable function,
A € R™™ and b € R™. The wolf dual problem of (P) is given by:

(D) maxb'y + f(z) — 2" Vf(x)
st.: ATy+s—Vf(r)=0, s>0,

where V f(x) denotes the gradient vector of f(z).

In recent years, many researchers have attempted to find some meth-
ods which have the best results in solving related mathematical pro-
gramming problems. The class of Interior Point Methods (IPMs) is
one of these kind of methods which have many followers. This class
can be divided into two main categories: feasible and infeasible inte-
rior point methods. An important work with subject feasible IPMs
goes back to work proposed by Bai et al. [1]. They showed that their
algorithm for large and small-update methods have O(y/nlognlog 2)
and O(y/nlognlog?) iteration complexity bounds. One other hand,
Roos [5] presented an interesting paper on infeasible area of the IPMs.
Also, to obtain efficient algorithms in infeasible area of IPMs, several
approach are suggested. For examples Yang [3] introduced the concept
of arc search IPMs that they are searching for optimizers along an el-
lipsoidal approximation of the central-path. To overcome underlying
problem of the Yangs algorithms, that is, the choice of an initial feasible
solution, Pirhaji [2] showed that an arc search infeasible interior-point
algorithm for linear complementarity problems which is well defined
and worked with an arbitrary initial point.

In this paper, an arc infeasible interior point algorithm for solving
LCCO problems is proposed. To analyze this new algorithm, we apply
the Ai-Zhangs neighborhood [1] and use the new idea proposed by Yang
[3] to obtain the search direction. Finally, we compute the worst case
iteration complexity bound for the new proposed algorithm.

2. CENTRAL-PATH
Throughout this paper, without loss of generality, we have the fol-
lowing assumption:

o: The matrix A is full rank i.e., rank(A) = m < n;
e: f is convex and twice continuously differentiable function.

The second assumption implies that the hessian matrix V2 f(z) of f is
positive semidefinite. Assuming an initial point (z°,%°, s°) and consid-
ering (z*,y*, s*) as a current iteration of the algorithm, we define the
following system:

Act—b =1t AT -V f(x)+s"—c=7,  x(p)s(p) = past. (2.1)
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An infeasible central path is defined as:

H o= {(x(n),y(w), s(n) : (2(n),y(n), s(u)) = @cos(a) + bsin(a) + &}

where @ € R2""™ and b € R*"™ are the axes of the ellipse and they
are perpendicular to each other, ¢ € R**™ is the center of the ellipse.

Similar to [1], we define the following ¢>-neighborhood of the central
path as below:
N(r,B) i= {(a.5) € RZY ¢ [|(rpe —as)¥]| < prs}. (22)

The next lemma presents our new point.

Lemma 2.1. Suppose that the new point generated by the above ap-
proach; thus this new point has the following formulate:

z(a): = x—&sin(a)+ (1 — cos());
y(a): = y—ysin(a) +§(1 - cos(a));
s(a): = x—dsin(a)+ 3(1 — cos(a)),

where (&,9, ) and (Z,9,8) are computed via the following procedure.
(Z,9,8) = A(&1, 91, 51) + (1 = A) (@2, U2, $2), (2.3)
where X := max{\ € [0,1] : &75 > —3(1 + Br)nu} and (i1, 91, 51) and
(&2, Y2, S2) are obtained from:
Aiy =71, —Hiy+ AT+ 18 =14, St + Xé =14
Aty =0, —Hio+ AT+ 155=0, Siy+ Xsy=r,,

where the vectorr. is defined as: r. := — |:(T/L€ — s2)” ++/(Tpe — xs)ﬂ :
Moreover, (Z,1,8) is obtained from the following system:
Ai=0, —Hi+A"j+5=0, si+a§=—2is. (2.4)

3. ALGORITHM

In this section, we present an arc infeasible IPM algorithm for LCCO
problems.

Algorithm 1. Infeasible-IPM with arc-search for LCCO problems
Step 0

Fix some parameters 6 € (0, ﬁi]’ e>0, 7€(0,4]

initial point (2°,¢°, s%) € N (7, 8)
Step 1 1f

lrpll <& gl < e (2,5) >0,

stop. Otherwise go to Step 2.
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Step 2 By using (2.3) and (2.4), compute (&, 9, $) and (Z, 7, §).
Step 3 compute the largest positive aj € (0, 5] such that for all
a € (0, dy], the following inequality are true:

sin(a)

pleir) < (1= 2 (31)
#(0)"s(@) = (1 sin(a))eT s, (32)
(2(0), y(), 5(0) € N (7, ) (33)

Step 4 Let the new iterate (1 y*F+1 sF1) = (x(dy), y(dy), s(dy

and compute pg1 = M Set k:=k + 1 and go to Step 1.
end

~—

)

To obtain the complexity result of the algorithm, we first give two
technical lemma presented in [2].

Lemma 3.1. Suppose that sin(&) is the largest positive such that (3.1)
holds. Then, we have: sin(&) > sin(dy) := \/5\7/5

Lemma 3.2. Suppose that sin(ay) = \/?@ Then for all o such that
sin(a) € [0, sin(cip)], we conclude that: (:c(a),y(a) s(a)) € N (7, B).

Theorem 3.3. Suppose that sin(ay) = ff and (z(a),y(a), s(a)) €
N (7,8). Then, the total number of iterations to get an e-solution of
problems (P) and (D), i.e., a solution that satisfies x7s = nu < €, is
bounded by O(nloge™!).

The numerical result and simulation the performing algorithm will be
presented in speech.
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ABSTRACT. Variational problems can have piecewise smooth op-
timal solutions. This paper presents a numerical direct method,
based on the extension of the well-known Ritz method, for solving
variational problems with piecewise smooth solution.

1. INTRODUCTION

It is known that, the variational problem

t1
min  Ju] = / F(t,u,u')dt, u(ty) =ug, u(ty)=uy, (1.1)
to

can have optimal solution of the following form in the space of piecewise
smooth functions.

Ui(t), tO S t S p*u

Y=, <<, (1.2)

where u} and uj are smooth functions, uj(p*) = u(p*) and the func-
tion F'is supposed to be continuously differentiable with respect to its
arguments. The functional J is supposed to have a minimizing solution

2010 Mathematics Subject Classification. 49J40.
Key words and phrases. Ritz method, Variational problem.
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of the form (1.2), on Elty, t1], where

Elto, t1] = {u(t) : u(t) is piecewise smooth, u(ty) = ug, u(ty) = us}.
(1.3)
In this paper, by modifying the Ritz direct method [I, 2, 3, 4], we
present a method for finding approximate solutions of the form (1.2) for
(1.1). Our method is inspired by the extended Ritz method [5, 6, 7]. As
a direct method based on the discritization techniques, the interested
reader can refer to [3].

2. EXTENSION OF THE RITZ METHOD

Consider expansions

ulyk(t) = Cl’kT.\I/Lk(t) + uo
and

g () = Co” W (t) + ua,

Ui k(t) == (@5t)ocjck,  War(t) == (95(1 —1))o<j<k, (2.1)

Cri = (crj)o<i<ks  Cog = (Ca,4)o<j<hs

o uLk(t)) 0<t< Pk,
u(t) = { (), pr<t<l. (22)

Here, ¢;s, j € {0} UN are polynomial basis functions and ¢ ;s,

1=1,2,7=0,1,...,k and p; are real unknowns. By substituting uy
in (1.1), we achieve

Pk 1
J[pk, Cl,ka CZ,k] = / F(t, Uik, u’l,k)dt + / F(t, U2k, Uéyk)dt (23)

0 Pk
If ¢; js and py, are determined by minimizing the function J with respect
to the constraint u x(px) = u2k(pr), then we achieve the function wuy,
which approximates minimum value of J in (2.3) and also is in the

form of (1.2). The following theorem demonstrates the convergence of
the method.

Theorem 2.1. Let p* = J[u*] and also let py, = J[uy| , then

lm g = p*.

k—o00
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3. QUADRATIC VARIATIONAL PROBLEMS

In this section, we focus on the following quadratic class of variational
problem (1.1)

Jlu] = %/OIB(U, U)dt — /OlL(U)dtJrC, (3.1)

where C' is a real constant, U := (u,v'), and the mappings L : X —
L?[0,1] and B : X x X — L?[0,1] are considered to be linear and
bilinear respectively. Here, X := L2[0,1] x L?0,1] is equipped with

the following product norm |[(f1, f2)| := (HleLzz + HfQHLzQ)ﬁ.
We also define mappings B and L as follows

1
B:XxX R wypf/B@vm,
0

1
L:X >R, UH/LWW.
0

The functional B is supposed to have the following properties:

(i) Boundedness. There exists a constant d > 0 such that | B(U, V) |<
d| UV
_(ii) Strong positivity. There exists ¢ > 0 such that ¢ || U []?<

B(U,U). )
The mapping L is supposed to be bounded.

Theorem 3.1. A necessary and sufficient condition for u* to be a
unique minimizer of the functional (3.1) over E|0,1] is to satisfy the
following variational equality

B(U*,V)=L(V), wveE0,1], (3.2)
where U* = (u*,u*), V = (v,0),
E*[0,1] := {u(t) : u(t) is piecewise smooth, u(0) = u(1l) = 0}. (3.3)

Now we present an approximate method for solving the variational
equality (3.2). Let Uy := (ug,ux'), where uy is defined in (2.2). Also
let

) o aj<t)7 Ogtgpka ) ,_ 07 O§t<pk7
=100 pai<n, O =Uga) i<,
(3.4)
where a;(t) = t¢;(t) and B;(t) := (1 —t)¢;(t). Then

B(Ug, piy) = L(piz), 0<j<k, i=12, (3.5)
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forms a system of 2k 42 equations and 2k + 3 unknowns. Note that, py
is an unknown which should be determined. We rewrite system (3.5)
in the form (3.6)

Pk 1 Dk 1
/ B(Uy, i)t + / B(Us. i)t = / Lo )dt + / Liue, )dt,
0 P 0 P

k k
(3.6)
ur g (pr) = Uz (Pr)- (3.7)
By solving the system (3.6), (3.7), we achieve coefficients of expansion
(2.2) and pg. Now wuy is an approximate minimizer for the functional
(3.1).

In Theorem 3.2, we show that with increase in values of k, the ap-

proximate solution wu; tends to the exact solution u*.

Theorem 3.2. Suppose uy, is derived by solving the system (3.6), (3.7),
then

lim || up —u* |[z2= lim || u}, — u* || ;2= 0.

k—o00 k—o00

4. CONCLUSIONS

A direct method to find approximate solutions for variational prob-
lems with piecewise smooth solutions is developed by extending the
well-known Ritz method. Although the discussed problem has optimal
solution containing a single corner point, the method can be naturally
generalized to the cases with multiple corner points.
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ABSTRACT. Fuzzy linear regression models are used to obtain an
appropriate linear relation between a dependent variable and sev-
eral independent variables in a fuzzy environment. In this paper,
a neural network model is constructed on the basis of the duality
theory to find the approximate parameters. A numerical result
shows the performance of the method.

1. INTRODUCTION

Regression analysis is one of the most popular methods of estima-
tion. It is applied to evaluate the functional relationship between the
dependent and independent variables. Fuzzy regression analysis is an
extension of the classical regression analysis in which some elements
of the model are represented by fuzzy numbers [2]. In this paper,
we present a neural network [1] for solving the fuzzy linear regression
model. Finally, we estimate the parameters of a fuzzy regression model
and compare our estimation with those previously presented.

2010 Mathematics Subject Classification. Primary 47A55; Secondary 39B52,
34K20, 39B82.

Key words and phrases. Neural network, Fuzzy regression, Convex program-
ming, Fuzzy polynomial regression.
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2. PRELIMINARIES

Definition 2.1. A fuzzy number is a fuzzy set u : R' — [0,1] such
that
i. u is upper semi-continuous;
ii. u(z) = 0 outside some interval [a, dJ;
iii. There are real numbers b and ¢, a < b < ¢ <d, for which
1. u(z) is monotonically increasing on [a, b],
2. u(zx) is monotonically decreasing on [, d],
Juz)=1Lb<z<ec
For 0 < h < 1, a h-level set of a fuzzy number X is defined as

[X]n = {z € Rlux(z) = h}, and [X]o = Uye o [X]n- We denote [X],
by (X = [[XE [x]7].
A popular fuzzy number is the triangular fuzzy number u = (uy, U, ;)

where u,,, denotes the modal value and the real values u; and wu, repre-
sent the left and right points of the triangular fuzzy number.

Definition 2.2. A metric d* is defined as d*(X,Y) = supp=odu ([ X]n, [Y]n),
where the Hausdorff metric dy is given by

dy (A, B) = max(supaeain foeplla — bl|, suppepin focalla — bl]). (2.1)

For two triangular fuzzy numbers u; = (uym,u1y, uy,) and uy =
(Ugm, Uay, Uy ), (2.1) reduces to d(uq,us), where [1]
dQ(Ub ug) = (uy — U21)2 + (Uim — U2m)2 + (w1, — U2r)2- (2.2)

3. THE FUZZY POLYNOMIAL REGRESSION MODEL

We have postulated that the dependent fuzzy variable Y, is a func-
tion of the independent real variables z1, x», ..., x,,. More formally

f:R"— E|

Y; = f(wila L§2y eeey xin)a
where ¢ indexes the observations. The objective is to estimate a fuzzy
polynomial regression (FPR) model, express as follows:

Y, = A+ Z A+ ZZ Ayjrigtip + ..., 1=1,2,..,m. (3.1)
j=1

j=1k=1

This full form of mathematical description in Eq.(3.1) can be repre-
sented by a fuzzy polynomial consisting of only one variable in the
form of

7
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when Y; = Ag+ Ayz;. We might do it by eye-fitting the line that looks
best to us. Unfortunately, different people will draw different poly-
nomials and it would be nice to have a formal method for finding the
polynomial that would consistently provide us with the best polynomial
possible. What would a best possible polynomial look like? Intuitively,
it would seem to have to be a polynomial that fit the data well. That is,
the distance of the polynomial from the observations should be as small
as possible. Let Ay, A1, ..., A,, denote the list of regression coefficients
(parameters). Ag is an optional intercept parameter and A4y, ..., A, are
weights or regression coefficients corresponding to x;. Then fuzzy poly-
nomial regression is given by

where ¢ indexes the different observations and Ay, Ay, ..., A,, are fuzzy
numbers. We are interested in finding A, A, ..., A,, of fuzzy polynomial
regression such that Y, approximates for all i = 1,2,...,m, closely
enough according to some norm |||, i.e.,

mmH[?Z]L - [Y;]Il , hel0,1], forali=1,2,..,m, (3.4)

where T means we have this equation for U (upper limit) and L (lower
limit) together, independently.

4. A NEURAL NETWORK MODEL

From previous section, we see that the fuzzy polynomial regression
model can be reduced to the following optimization problem

minimize f(z)

subject to g(x) <0. (4.1)
We propose the following recurrent neural network for solving (4.1) as
dx
B o (V1) + Vo)t gla))),
d
== (ut @) —u. (4:2)

Theorem 4.1. [!| The proposed neural network model in (4.2) is glob-
ally stable in the Lyapunov sense and is globally convergent.

5. A NUMERICAL EXAMPLE

Example 5.1. We now apply the proposed method to fit the fuzzy
linear regression model to the data taken from Hong and Hwang [3], as
shown in Table (1). By using (4.2), the fuzzy linear regression model
obtained by our method is as follows:
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y; = (5.2491,4.8948, 4.5406) + (1.1383,1.1954, 1.2524)x;

TABLE 1. The data and error in estimation for Example (5.1)

Obs. Res. Pre. Hong-Hwang Kao-Chyu NN
1 (-2.1, -1.6, -1.1) 1.0 2.0160 2.8875 0.9113
2 (-2.3, -1.8, -1.3) 3.0 2.0480 1.9324 0.7473
3 (-1.5, -1.0, -0.5) 4.0 3.1537 1.9943 1.0471
4 (0.7, 1.2, 1.7) 5.6 4.6965 1.9458 0.8928
5 (1.2, 2.2, 3.2) 7.8 3.4238 2.6143 1.7993
6 (5.8,6.8,7.8) 10.2 4.1836 1.4666 0.8685
7 (9.0,10.0,11.0) 11.0 4.8699 3.0077 1.9537
8 (9.0, 10.0, 11.0) 11.5 4.9699 2.4298 1.6401
9 (9.0,10.0, 11.0) 12.7 5.4516 1.4254 0.5342

Total error 34.8130 19.7039 10.3944

The errors of the observations are shown in Table (5.1). We see that
the sum of errors in our method is considerably less than the other
methods.

N —

FIGURE 1. Transient behaviors of the neural network (4.2)
with a random initial point.
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ABSTRACT. In this paper, the goal is to determine a bounded
shape located over the (z,y)-plane, such that its projection in the
(x,y)-plane and its volume are given and it minimizes some given
surface integral in spherical coordinates.To solve such a problem,
we somehow extend the embedding process in the space of Radon
measures. First, the problem is converted into an infinite dimen-
sional linear program. Then this problem is reduced to a finite
dimensional nonlinear program using approximation scheme. Fi-
nally, the solution of this new problem is used to construct a nearly
optimal smooth surface by applying a kind of outlier detection
method and MATLAB smooth curve fitting toolbox. In compar-
ison to the other methods, this approach has some advantages; a
numerical example is given to illustrate the proposed method and
its advantages.

2010 Mathematics Subject Classification. Primary 93B51; Secondary 93C10,
90C30.

Key words and phrases. Optimal shape design, Radon measure, Nonlinear pro-
gramming, Spherical coordinates, PSO algorithm.

* Speaker.

30



FAKHARZADEH JAHROMI , GOODARZI

1. INTRODUCTION

In two recent decades, some authors have considered a general and
linear method based on an embedding process for solving OSD prob-
lems in two dimensions [2, 3]. But a huge number of problems are
based on three-dimensional; also, we know that spherical coordinates
has many remarkable advantages. Regarding these facts, in [!], for
the first time, an extended version of the shape-measure method in
spherical coordinates was presented. Now here, a modification on this
method will be extended for determining general 3-D optimal shape.
We suppose that the boundary of the general shape C' is consistant
of two parts; the first is an unknown smooth surface S defined by
¢ = f(p,0) and the second is the given region D, the projection of S
in (x,y)-plane. Additionally D is surrounded by a simple and closed
curve 0D, demonstrated by r = h(6), 0 < § < 27 and passes through
a given point B = (h(6y), 5, 60).

2. STATEMENT OF THE PROBLEM

We try to determine an admissible surface S which minimizes 1(.S) =
Js folp, #,0)do, where f is a given continuous (measurable) function
defined on S. To solve this problem, by applying embedding process,

we transform it to a classical optimal control problem; we consider
o(p,0) as a trajectory function and choosing artificial control functions
as uy = ui(p,0) = f,, ux = ua(p,0) = fo, uz = uz(p,0) = fe. Thus,
we can convert the mentioned OSD problem as follows:
Min 1) = [[ 51(0.0.6,01,u )it

D

pPcWw

S.to: // ®Ipdpdl = poAe, YO € C'(B);

D
[ wodndo =0, v e o)
D

// gpdpdd = a4 Vg € C1(Q); (2.1)
D
// (pu1 — 1 — Oug cot ¢)psm¢pdpd9 300
U2
D
0K 0K _ 1 .

oL OL
//%7 ~ G ua)pdpdd =0, ¥ Lp,6) € C'(D x A);
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Here, the first, second and third constraints are similar to [{]. The
fourth constraint indicates volume of C' and the two last constraints are
given to show the dependency of controls. Now, we can express (2.1)
in measure space by defining the following positive linear functional:

Api FeC@) ~ [ Flo.0.0.u. 0 ua)ppa.
D

Then we follow Rubio in [!] to approximate the solution of (2.1) with
a following nonlinear programming problem by using Riesz representa-
tion theorem, atomic measures and approximation scheme:

M
Min Z a; f1(q})
j=1

M

S.to: ZQJ@f(q;) = poA@i, L= 1, 2, ey Ml;
j=1
M
Zajlllh(q;‘)—o, h=1,2,.., M,
j=1

M
Zajgsk(q;) =a,,, s=1,2,..,R,k=1,2,..,Ry; (22)
j=1

M
u; — 1 — Ous cot sin

ZO‘J' (P 1 uz ¢)P Cb(q;) — 3V

j=1

M
> aiHi(g) =0, m=1,2.M;
j=1

M
> ajHy(g)) =0, 1=12. M;;
j=1

>0, =12 ., M,
WhereM:M1+M2+(R1XR2)+M4+M5+1.

3. OPTIMIZATION ALGORITHM

To have a good approximation, it is necessary that My, My Ry, Ry, My, M5
are selected large enough; thus, the nonlinear problem (2.2) is a large
scale problem and metaheuristic algorithms can be suitable enough to
solve it. Among them, we apply PSO; then, the procedure to construct
a piecewise constant optimal control and trajectory functions from the
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solution of (2.2), can be done based on the analysis in [1].

Example: We incline to determine an unknown symmetric three-
dimensional bounded shape with minimum surface area that is with
volume ?’QT” where D, is a circle by radius 2. Provided that there is also
a given point on the boundary of the region D as (2, 7,0) = (2, §,27).
We choose Uy = Uy = Us = [=5,5], M1 =4, My =9, Ry =3, Ry =6
and My = M5 = 1. After solving the related NLP by PSO, we ob-
tain the optimal points. Then, we reject the outliers with appropriate

method and fit a surface on remainder points (Fig.1).

FIGURE 1. The nearly optimal surface

4. CONCLUSION

We have extended an extended embedding method (embedding in
Radon measures spaces) for spherical coordinates to be able to solve
3-D shape optimization problems. In this new method, the nearly op-
timal shape can be determined, with one step less in approximation,
from the solution of the corresponding simple finite dimensional non-
linear programming problem, instead of finite linear programming. By
this method, a smoother shape can be determined, since it is able to
employ a suitable algorithm for rejecting the outlier data.
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ABSTRACT. This paper aims to plan a backstepping feedback con-
troller for a class of coupled parabolic partial differential equations
with different non-constant diffusions. We design a backstepping
controller which guarantees the stability of the system. Also, the
numerical simulation are presented.

1. INTRODUCTION

There are numerous industrials systems demonstrated by coupled
parabolic partial differential equations (PDEs) systems. In [I] the au-
thors utilized backstepping approach to stabilize a set of coupled PDEs
with constant diffusion coefficients. A new way based on backstepping
design is presented by [2]. In [3] the authors represented a backestep-
ping method for one dimensional parabolic cases with space dependent
diffusivity and time varying condition. In this paper, we design a back-
stepping feedback controller for stabilization of coupled parabolic PDEs
with nonconstant diffusion coefficients by utilizing boundary control.
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abolic partial differential equations.
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2. PROBLEM STATEMENT

Consider a set of systems by n coupled parabolic PDEs with non-
constant diffusions with Neumann kind boundary conditions:

U(x,t) = ( VWaw(z,t) + WU (2,1), (2.1)
Us(,t) = (2.2)
U(1,t) = ( )- (2.3)
The state vector is, U(z,t) = (uy(x,t), us(z,t), ..., un(z,t)) € (L*(0,1))™.
The input vector is U.(1,t) = (u Cl(1 1), ue (1, t) cue, (1,1)) € (L3(0,1

)"
O(x) is a positive diagonal n x n matrix, whose components 6;(x) for
1 € N, represent non-constant diffusions of the system, and ¥ is di-
agonal n x n matrix, whose components ¢; for « € N, display the
reaction term, and n € N is the number of coupled PDEs.

3. BACKSTEPPING CONTROLLER DESIGN

The systems (2.1)-(2.3) is unstable. For designing stable controller,
we introduce the following backstepping transformation.

Wia,t) = Ulait) = [ K(a)Ulw. ) (3.1)
0
We apply (3.1) to transfer (2.1)-(2.3) into following stable target sytem:
Wiz, t) = O(x)W(x,t) — CW (x, 1), (3.2)
We(z,t) =0, (3.3)
W(l,t) =0, (3.4)

where C'is diagonal matrix parameter with components ¢;, ¢ € N,,. The
boundary condition (3.1) yields the feedback controller in the form:

U(l,t):/o K(1,y)U(y, t)dy. (3.5)

It is assumed that K (z,y) = ki(z,y)lhxn. The following lemma estab-
lishes a condition that guarantees stability of the system (3.2)-(3.4).

Lemma 3.1. ([3]). System (3.2)-(3.4) is exponentially stable with the
following condition

"

0‘ 1 "
¢ > %, where 0. =max0, (z), x€][0,1], i€ N,. (3.6)

7max

By applying (3.1) and replacing it in (2.1)-(2.3) and (3.2)-(3.4) we
have:

0:(2)kiza (2, y) — (0:(y)ki(x,Y))yy = Wi + ci)ki(z,y), i € Ny, (3.7)
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and mAxﬁ):—zigk&um,ieAh, (3.8)
1 i+ Ci g
ki(z,r) = (3.9)
2w o Vo
By considering
ki@, 7) = 0i(p)ki(x,y), T = ¢i(x), Ti = diy),
() = /0,(0) / ;dT, (3.10)
ki(@, 5i) = (0i(2)0i(y ))_715 (T, %) (3.11)
the PDE (3.7)-(3.9), becomes:

( )( 2( E) Zyzy,(xwyz)) -

3 0 6i(y)* 1 v % =
ki(73,0) = 0, (3.13)
T (77 77) — _(wi—i_ci)f
ki(7;,T;) 2 /.0) z;. (3.14)

0;(x)? 1p" '
By solving ODEs, 2 ( o) 30; (r)) = cl;, Eq. (3.12) can be derived:
0:(0) (Kiy, (T, T5) — kg (@, 0)) = ((¥1 + €0)) K (@5, 7).
and 0;(r) = eo;i(1 + ep(r — 204)%)?, where ey, €1, Tos, are arbitrary

constants, and cl; = —ege1;. The PDEs (3.12)-(3.14) can be solved
(for detail, please see [2]):

wz‘i‘cz 2 — 72
i) = - iy ey @ 7
i\Li» Yi —Yi \/0 \/1/114‘01 72 72) )

(3.15)

_yl

where /; is a modified Bessel function of order one. By transformation

ki@, 57) = (ei(ﬂf)Qi(y))%Q (y)ki(z,y), Eq. (3.15) can be derived:
wz + cz ig 72))

(x)i Q/)Z + Cz Y
ki(x,y) = % , 3.16
(0) 0:(1)F V/B0) \/%“’ 72 — %) o
x; = ¢z(x)> d)z( )7 (3'17)
E1; X2,
0i(&) = M(arcmn(weli(ﬁ — ;) + arctan(\/g1;x0;)). (3.18)

€1d
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Example 3.2. Consider the following parabolic PDEs systems:

unz,t) = %((1 + (o %)2))2%”@,75) +0.85u(x, 1), (3.19)
ug(x,t) = %((1 + (z — %1)2))21@”(:6, t) + 1.705us(z, t), (3.20)
ue(0,t) = 0, (3.21)
Usa(0,8) = 0, (3.22)
ui(1,t) = bsin(t), (3.23)
ug(1,1) 10sin(2t), (3.24)
uy(z,0) = wue(x,0) = sin(nzx) + sin(3rx). (3.25)

The control of the system (3.19)-(3.25) will be designed by applying
approach in Section (3) and lemma (3.1). For simulating, the Matlab
software is applied.

ul(x,t) u2(x,t)

ut(x,t) u(xt)

2. 0.8
1 0.4
) t [

FIGURE 1. The graph of openloop (top) and closeloop (bottom) u; and us.

REFERENCES

1. B. N. Liu, D. Boutat and D. Y. Liu, Backstepping observer-based output feedback
control for a class of coupled parabolic PDEs with different diffusions, systems &

control Letters. 97 (2016), 61-69.
2. A. Smyshlyaev and M. Krstic, Closed-form boundary state feedbacks for a class

of 1d partial integro-differential equations., IEEE Transactions on Automatic
Control 49 (2004), no. 12, 2185-2202.

3. A. Smyshlyaev and M. Krstic, On control design for PDFEs with spacedependent
diffusivity or time dependent reactivity, 41 (2005), no. 9, 1601-1608

87



The Extended Abstracts of
The 15* Seminar on Control and Optimization
11-12*" October 2017, Ferdowsi University of Mashhad, Iran

THE PERFORMANC OF ASYMMETRIC LEAST
SQUARES SUPPORT VECTOR MACHINES FOR
SOLVING INITIAL VALUE PROBLEMS

MOJTABA BAYMANI'*OMID TEYMOORI'AND SEYED GHASEM RAZAVI?

L Department of Computer and Mathematics, Quchan University of Advanced
Technology, Quchan, Iran
m_baymani@qiet.ac.ir; omid.teymoorikase@gmail.com
2 Department of Applied Mathematics, Ferdowsi University of Mashhad, Mashhad,
Iran.
gh.razavi@ymail.com

ABSTRACT. In this paper, we introduce a new method for solving
initial value problems and show how to obtained approximate so-
lution for initial value problem is found by ALSSVM prescription.
This process is suitable for solving differential equations with ini-
tial value conditions. Some numerical simulations are illustrated
to show the proposed method.

1. INTRODUCTION

The ordinary differential equations (ODEs) plays an important role
in engineering, medical sciences and medicine. Often, ODEs construct
to modeling of phisycal phenomenas. There are many algorithms for
solving ODEs( [2]-[4]). The Support Vector Machines are set of learning
machine methods used for solving problems in Classification, Regres-
sion and Detection consists of classifier algorithms based on Statistical
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Key words and phrases. Support vector machine; Initial Value Problem; Asym-

metric Least Squares Support Vector Machines.
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Learning Theory. Also, ALSSVM algorithm is an excellent tool for
binary data classification[1]. In this paper, we ALSSVM algorithm for
earn approximation solution of ODEs.

2. ALSSVM METHOD

Consider a data set z = {(z;,y;)}",, where z; € R? and y; €
{—1,41}. Now, we consider the following pinball loss:

i | Dt it ¢t>0
L <t)—{ —(—p)t if t<0

Which is related to the p lower value and 0 < p < 1 [1]. We can

maximize the quantile distance by following pinball loss SVM proposed
by Huang et al. [4]:

min S{|wl* + 2 Y L1 = yi(w.(x:) +0))
i=1

Then, expectile regression minimizes the following squared pinball loss:

N it t>0
Ly (t)_{ (1—p)? if t<0

The expectile distance between two sets can be maximized by the fol-
lowing ALSSVM:

: 1 C - als
min §HwH2 t3 ZLpl (&)
i=1
st. 1—yi(weo(z)+b) =&, i=1,2,....m (2.1)

where ¢(x) is feature map. Then, Dual of (2.1) is written as

m

o 1 & AN
min. o Z Z Ny K (i, w5) + 2Cp ; <>\i i ﬂﬁl)

i=1 j=1

st Y Ay =0, (2.2)
i=1
)\1—1—5120, 5120, z:1,2,,m

And the bias term b is computed according to

- 1

j=1

Y; (Z YN K (5, 25) + b)z 1+ rpéi,vl B >0

j=1
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3. SOLVING M-TH ORDER INITIAL VALUE PROBLEM BY USING
ALSSVM MODEL

A m-th order initial value problem the following are introduced as:

=3 Oy = ()

y(a)=p1, ¥y V) =p;, i=12,....m telad (31

Now, we uses the mentioned algorithm for solving m-th order linear
ordinary differential equations and approximates them solution. Let us
assume that a general approximate solution to (3.1) is of the form of
y(t) = w.¢(t)+b, where w and b are unknowns; And we should specifies
of them. Therefore, to obtain the optimal value of these parameters,
we assume a discretization of the interval [a, ¢] into a set of collocation
points A ={a=1t <ty <tz3<... <ty=c}.

In order to, by combining ALSSVM framework model cost function
with constraints constructed by imposing the approximate solution for
equation of (3.1) the following form constructed:

1
min ] + Zs

s.t. w. <gz§(m) (t;) —

—w.(gbm( D= fult)o ™R (¢ ))+fm( )b +r(t) <

w.(t) +b=p:
w.p V() =pi, i =2,3,...,m
the dual of (3.2) is reformed in the following matrix form:
min %XTHX +FX
st. DX =0,
AX <0

The obtained approximation solution is as follows,

ZA( K](t;,t) — éf’“wv?”’“ t@,t) i K](ty,t) + b

90



M. BAYMANI, O. TEYMOORI AND S. G. RAZAVI

4. NUMERICAL RESULTS

Example 4.1. Consider the following second order IVP:

(1) + £/ (6) 4 y(t) = - exp(— S eos(t), y(0) =0, y/(0)=1, 1€ [0,4

F1GURE 1. Numerical solutions with N = 25,50 and 100
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ABSTRACT. The Accelerated Over-Relaxation (AOR) iterative method
is an iterative method for solving linear systems based on some pa-
rameters. Recently, some methods have been presented to optimize
two of these parameters, to obtain better solution with lower time
consumption. In this paper, by applying Taylor approximation, an
exact optimization technique is proposed to find the optimal values

of the parameters of the AOR iteration, and also to minimize the
2-norm of the residual vector. Meanwhile, numerical results show

the efficiency of the presented optimal technique in contrast to the
normal AOR iterative method.

1. INTRODUCTION

Lately, the iterative solvers of a large sparse linear system

Ax =b (1.1)

2010 Mathematics Subject Classification. Primary 90C99; Secondary 65F10,
34K28.

Key words and phrases. Linear system, AOR iteration, Optimal parameter,
Optimization.

* Speaker.

92



NAFISEH NASERI, SAJAD FATHI-HAFSHEJANI, AND FAKHARZADEH JAHROMI

has been regarded in many scientific computing and engineering prob-
lems, where the coefficient matrix A € R™*" is a nonsingular matrix,
b € R" is a given right-hand vector and z € R" is an unknown vector.
The accelerated overrelaxation (AOR) method, which has been verified
to be a potent device for solving the linear system of equations (1.1),
was offered firstly by Hadjidimos [1]. In particular, he displayed that
when the two parameters are easily achieved the method converges
faster than the other methods of the same type. Therefore, the gravity
about the determination of the optimal acceleration and overrelaxation
parameters has to be further perused. In addition, analytic formulas
for optimal parameters were also presented by Hadjidimos [!, 3]. Thus,
usages of the AOR method to widespread real problems are seriously re-
stricted. The asymptotically optimal successive overrelaxation method
of opting the optimal factor in a dynamic fashion according to known
information at the current iterate step, was drafted by Bai and Chi
[1]. Based on the mentioned facts, an optimization technique relating
to choosing the optimal parameters is put forward. In [2], the optimal
parameters w and v are computed by solving a lower-order nonlinear
system that is determined by the residual vector and the coefficient
matrix A. Furthermore, the optimal parameters are selected by the
Newton iterative method instead of specific analytic formulas in [1, 3].
recently, Shi and Yu presented a new version of the AOR method [5].
Based on the AOR idea, in this study, we apply an exact optimiza-
tion technique to present a new iterative method for solving (1.1); this
method is more stable and effective than the method presented in [2].
In following, we briefly review the AOR method and its properties.

1.1. AOR method and its attributes. For solving (1.1), Hadjidi-
mos [1] proposed the following splitting method with two parameters
for the coefficient matrix A as A = M, ,, — N, ., where

1 1
M’y,w = ;(AD - 'YAL)a N’y,w = ;[(1 - w)AD + (w - 7)AL + WAUL
(1.2)

where v, w # 0, Ap is the diagonal part of A, and —A; and —A,
are strictly lower and strictly upper triangular parts of A, respectively.
The iteration format of AOR method for solving the linear system (1.1)
is

Pt =0 2P+ g, (1.3)

where

lyw=(Ap —vAL) (1 —w)Ap + (w — V)AL + wA,];
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Gyw = w(Ap —yAL) "D,

We apperceive the particular values of the parameters v and w in [!]
when the AOR method can be simplified into
e the Jacobi method if w =0, v = 1;
e the Simultaneous Overrelaxation method if v = 0;
e the Gauss-Seidel method if w =1, v = 1;
e the Successive Overrelaxation method if w=-.
More precisely, by scrutiny we have the following conclusion.

Theorem 1.1. (Theorem 4.4 of [3]) Let A be a nonsingular matriz
with nonzero diagonal entries. Then {xP}22 in (1.3) generated by the
AOR method, converges to the unique solution x, of the linear system
(1.1) if A is a real symmetric positive definite matriz, 0 < v < 2 and

0<w< 3 +92(Z'v 5 where p is the spretral radius of the iteration matrix.

2. MODIFIED OPTIMIZED TAYLOR AOR ITERATIVE METHOD

Recently, AOR method has been modified by using an optimization
technique. Since (Ap —yAL) ™ = (I —yL)'A with L = A Ay is a
strictly lower triangular matrix, L™ = 0 (the zero matrix) and p(yL) <

1; also (I —yL)~! can be written in the form of Taylor expansion. Then
n—1

(I —~L)™' = 3> (yL)* and thus M can be expressed as
k=0

[y

M., =w(Ap —yAL) ' =w(l —vL) A =w (YL)*ARE. (2.1)
0

3

i

Obviously, M. L can be approximated by a lower-order truncation of

the matrix series on the right-hand side of (2.1). Generally,
Mv_i =w(l +ayL+ BQWQLQ)AE, (2.2)

where o and [ are two real parameters used in Taylor expansion of L.
Let €? denote the error vector of this modified AOR method at the pth
iterate step, that is, €” = a2? — z, and let H,, = AM_} — L. So we
have

Hypw=AM; ) — 1 ~wA(I + ayL + B*+*L*) A5 — I (2.3)

Then we have the following theorem:
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Theorem 2.1. If A is a symmetric positive definite matriz, then
[ = ()T HT, A= H 17
~ (r")T(AMI 4 ayL + B*+*LH)T Aw
— D(w(I +ayL + By L*) A — AP,
Proof.
|5 = (7, APty = (&8 + M LrP, Ae? + AM [rP)
= (A7 (—rP + AM;irp), —rP + AM;irp)
A_IH%pr, H, rP)
rp)THg:wA*IH%wrp.

~—~~ I~

3. MAIN RESULTS

Using the results of Theorem 2.1 and relations (2.2) and (2.3), the
following algorithm is proposed for solving iteratively (1.1). We re-
mind that Theorem 1.1 guarantees the convergence of this algorithm
for2>w>vy>0.

Proposed Algorithm
S0. Given an initial vector xg € R", a precision €, for k =0,1,2,...:
S1. Compute ¥ = b — Az*.

S2. Solve min |[e?*1|| 4 by trust region method for obtaining v*, w*, a*, 3*.
2>w>y>0

S3. Computeiac"“rl = 2" + w(l + ayL + 2y*L*) Ap'r*.

Due to lack of space, numerical results will be expressed in the oral
speech
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ABSTRACT. In this paper, the operational matrix of triangular
functions (TFs) for fractional order integration in the Caputo sense
are applied to approximate the solutions of fractional optimal con-
trol of linear systems, which have a quadratic performance index.
The necessary optimality conditions are stated in the form of frac-
tional two-point boundary value problem, then this problem is con-
verted to a coupled Volterra integral equations.

1. INTRODUCTION

Fractional optimal control problem (FOCP) is an optimal control
problem in which the objective functional or the differential equations
governing the dynamics of the system, contain at least one fractional
derivative term. Agrawal proved a version of Euler-Lagrange equa-
tions for fractional problems of the calculus of variations in the sense
of Caputo [1]. Also, after imposing the Pontryagin’s minimum princi-
ple (PMP) to the considered FOCP, we obtain a fractional two-point
boundary value problem [!]. In this paper, we consider the following
fractional linear optimal control problem (FLOCP)

1
Min J = 5/ (" Px + 227 Qu + u” Ru)dt
0

s.t. (1.1)

{ oD x(t) = Ax(t) + Bu(t),
x(0) = o,
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where z € R", u € R™, A € R™" B € R™" and (Dy* stands for the
a-th left Caputo fractional derivative with 0 < o < 1. When a = 1,
the above problem is converted to the standard linear optimal control
problem. The control u(t) is an admissible control if it is piecewise
continuous in ¢ for ¢ € [0, 1]. Its values belong to a given closed subset
U of RT. The input control u(t) is derived by minimizing the quadratic
performance index J, where P € R™"™ and ) € R™™ are positive
semi-definite matrices and R € R™*™ is positive definite matrix.

2. OPTIMALITY CONDITIONS
We consider Hamiltonian for system (1.1) as [3]
1
H(z,u,\t) = §(wTPx + 227 Qu +u' Ru) + \T(Az(t) + Bu(t)), (2.1)

where A € R” is co-state vector. According to the Pontryagin’s mini-
mum principle, we have

ODoz ( ) g& A.T( ) + BU( ) (0) = T,
6‘DO‘/\( ) =% = Pr4+Qu+ ATX; A1) =0, (2.2)
o =0,

where the operator ; D{ indicates the right Caputo fractional derivative
of order av. From the assumption %—Ij = 0, the exact optimal control is
computed as:

u'=—-R'QTr — R'BTA (2.3)

Substituting (2.3) into (2.2) and taking the operators (/f* and I{ from
these equations, respectively, we obtain the following system

r(t) = w0 +ol7 (A~ BRIQT)z(t) — (BR™'BT)A(1)),
(

(2.4)
At) =M+ 00 (P — QR'QT)x(t) + (—QR'B + AT))\(t)>.

3. FRACTIONAL OPERATIONAL MATRICES

Now we construct operational matrices of TFs for the right and left

Riemann-Liouville fractional integrals of order « [2]. For the right
fractional integration of the function 7'1;(t); i« = 0,1,--- ,m — 1, we
have
(ihft)o‘((a+i+1)h7t)7((i+1)h7t)°‘+1
- oy PT(a42) 0<t<ih
JiTL() = e h <t<(i+1)h, (1)
0, t > (i+1)h.
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Also, the right fractional integration of the function 72;(t) is

((i+1)h7t)a(afith)th(ih*t)oH_l7 0<t<ih,

. hT'(a+2) N
IiT2(t) = (et ih-n?, ih <t < (i+1)h, (3.2)

Expansion of ;J¢T'1;(t) with respect to TF's is:
7 T1(t) =~ [cio, - -+, Cima|T1(E) + [dio, - -+, dim—1]T2(2),

where Cij = tflale(jh) and dz’j = t[féTll((j—i-l)h), Z,j = O, 1, cee ,m—l.
From Eq. (2.4), we get

cij=0; j>2i+1
i = i (= 7+ 1) = =)@+ 1) = (= j)*); G <
dij = Cij41-
Finally, for ¢, =0,1,--- ,m — 1, we can write:
J7YTL(t) ~ R1,T1(t) + R2,T2(1), (3.3)

where R1, and R2, can be computed as

Co 0 0 e 0 0 0 0 0

G Co o -+ 0 o 0 0 0

Rl, = G2 G o -+ 0 | Ry, = G o 0 0
Crn.fl C’m.72 an'fi’) e C'o <7n.72 Crn.73 Cm.74 a 0

where ¢, = %<(r+1)0‘+1—ro‘(a—l—l)—(r)c“rl), r=0,1,--- ,m—1.

In a similar manner, the following approximation can be achieved
for T2(t),

JA7T2:(t) ~ R3,T1(t) + R4, T2(1), (3.4)
where R3, and R4, are as
&o 0 0 0 0 0 0 -+ 0
& &o 0 0 &o 0 0 - 0
R3, = 13 & €0 0 | Ra, = & & 0 ... 0
Em-1 &m—2 &m-3 -+ & Em—2 &m-3 &m-a -+ O

in which &, = %(T““—l—a(r—l)a—r(r—l)"‘), r=0,1,--- ,m—1.
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By using Egs. (3.3) and (3.4), right fractional integration of T'(t)
can be computed as:

X JeT1() \ _ ( R1LTL(E) + R2,T2(t
() = ( tIfT2Et) ) ( RBQTlgt; + R4aT2Et; )

([ R1, R2, T1(t) \

= ( R3. Riq ) ( T2(1) > = RaT(?).
Therefore, the right fractional integration of the arbitrary function f(¢)
can be approximated as:

JCf() ~ FTRLT(t).
In a similar fashion, we can compute the left fractional integration
operational matrix, denoted L,, of the function T'(t). Therefore, for

any arbitrary function f(¢), the left fractional integration can be ap-
proximated as:

(3.5)

ol®f(t) ~ FTLT(t).
In reference [2], the left fractional matrix L, is given.

4. APPROXIMATION METHOD

Consider the weakly singular system (2.4). Expanding the functions
x(t) and A(t) with respect to TFs, and applying the left and right
operational matrices, we get the following system:

Xo+(A—BR'Q")XL,— X — (BR'B")AL, =0
A+ (P—-QR1'Q")XR,+ (—QR'B+ A")AR, — A = 0.

After solving the above linear matrix system in terms of the unknown
coeflicients of the vectors X and A, the state function z,,(t) and the
optimal control w,,(t) will be obtained.
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ABSTRACT. This article describes contraction theory for the case
of discrete-time fractional order systems. The proposed approach
is useful for analyzing the stability of nonlinear and discrete-time
fractional order systems. Furthermore, it leads to a significant
conceptual simplification.

1. INTRODUCTION

Stability analysis has been applied to particular classes of fractional
order systems [1], but it still lacks generality. In this paper, a new
result is derived using elementary tools from continuum mechanics and
differential geometry, leading to a theory which is called contraction
analysis. Intuitively, contraction analysis is based on a slightly differ-
ent view of what stability is, and it is motivated by the elementary

2010 Mathematics Subject Classification. 34A08; 93C55.

Key words and phrases. Contraction Theory, Discrete-time Fractional Order Sys-
tems, Convergence.
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remark that talking about stability does not require to know what the
nominal motion is. Intuitively, a system is stable in some region if
initial conditions or temporary disturbances are somehow ”forgotten”,
i.e., if the final behavior of the system is independent of the initial con-
ditions [2, 4, 5]. All trajectories then converge to the nominal motion.

In this article we describe Contraction Theory for the case of discrete-
time fractional order systems (DFOS).

Consider the following integer order discrete-time system:

x (k+1) = f(x(k)) (1.1)

where f(+) is a smooth nonlinear vector function. A general DFOS can
be represented as follows, which for more details the reader is referred
to [3]:

x(k+1)=f (x (k) + (@ - D)x (k) + > Cx(k—p)  (1.2)

where C), = (—1)p( ¢ )

p+1

2. MAIN RESULTS

Theorem 2.1. Ezponential convergence of system (1.2) is guaranteed

if .
aig(l;g) aig&;) -1 (2.1)
be uniformly negative definite, where
L
ge= 1 (x (k) + (a—1)x (k) + > Cpx(k—p) . 2:2)
p=1
Proof. The associated virtual dynamics of (1.2) is
ox (k+1) :%6}{ (k) (2.3)

so that the virtual length dynamics is
Oz " Osi
ox (k) 0x (k)
therefore, the rate of change of the left hand side is
6xT (k+1) 0x (k+1) — 0x” (k) 6x (k)
Oge T Og
ox (k) 0x (k)

6xT (k+1) ox (k+1) = oxT (k) ox (k) , (2.4)

= ox" (k) 6x (k) — ox" (k) 6x (k)
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Oge T Ogi
ox (k) 0x (k)

thus, exponential convergence to a single trajectory is guaranteed if

= ox" (k)

—I| ox (k)

Oz T g
—1 2.
ax (k) D% (k) (25)
be uniformly negative definite. U

Corollary 2.2. For the linear DFOS
L
x (k+1) = Ax (k) + (o — 1)x (k) + Y _ Cypx(k — p) (2.6)
p=1

exponential convergence to a single trajectory is quaranteed if BTB — 1
be uniformly negative definite, where B=A+ (o — 1)1 .

Proof. We have 8?{%(’,;) =A+ (a—1)1, which concludes the proof. O

Using the generalized virtual displacement
0z (k) = O (x (k) , k) ox (k) (2.7)

obtained from an invertible coordinate tranformation © and by relation
(2.3) we have:

ogy T )
527 (k+1) 6z (k+1) = 6x7 (k) ax—g(kk) @fﬂ@kﬂa}%’“@ax (k)
= 62" (k) Fl Fy.6z (k) (2.8)
where 5
F, = @Max—g(’fk)@kl (2.9)

is the discrete-time fractional order generalized Jacobian. Now, we can
give the following generalized definition of contraction region for DFOS.

Definition 2.3. Given the DFOS x (k+1) =g (x (k)), with g given
in (2.2), a region of the state space is called a contraction region with
respect to a uniformly positive definite metric My (z (k) , k) = OO, if
in that region

33>0 , FIF,—I1<-BI<0

where Fk = @k—&—laaxi(kk)gjzl .

Example 2.4. Consider the Logistic DFOS [3]:

x (k+1) =px (k) (1 = x (k) + (o = 1) x (k) + Y Cpx (k — p).

p=1
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FiGure 1. Convergence of Logistic DFOS for three ar-
bitrary initial points 0.2, 0.5 and 0.7.

2—p—atr/ (p+a—2)2+4uc

5 where
—2u

The fixed (equilibrium) point will be x*=
c= 25:1 Cpx(k — p). Let

L
gr=px(k)(1 = x(k))+ (a=1)x (k) + Y _ Cpx(k—p)
p=1
therefore, 6?{%‘{) =p+a—1—2ux (k) and the fractional order discrete-
time Logistic system will be convergent if 8?{%’];)T aig(Z) — 1< 0. Numer-
ically, choosing o = 0.4, 4 = 2 and L = 50, the fixed point will be

x* = 0.4228 and ((Q)axi(‘fk))2 — 1= —-0.9151< 0, therefore, the system will

be converge to x = 0.4228 for each arbitrary initial point (see Fig.1).
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ABSTRACT. Linear semidefinite programming (SDP) problems have
received a lot of attentions because of large variety of applications.
Motivated by some results for SDP complementarity problems, this
paper gives a gradient-based neural network method for solving
SDP. It is shown that the proposed neural network is asymptoti-
cally stable and converges to an exact optimal solution of the SDP
problem.

1. INTRODUCTION

The SDP problem is given as below:
minimize f(z) = 'z (1.1)
subject to  A(x) = Ao+ > v, ;A <0, (1.2)
where z € R", ¢ € R", A; € R™™ ¢ =1,2,....,n and < denotes the

negative semidefinite order. The dual of SDP problem, DSDP, can be
defined [2], as:

maximize (Ao, Z)
subject to (—A;, Z) =¢;, i=1,2,..n,
Z =0,

Key words and phrases. Gradient-based neural network, Semidefinite program-
ming, Convergent, Stability.
* Speaker.
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The SDP problem is a convex optimization problem since its objective
function and constraint are convex.

Theorem 1.1. (Weak Duality Theorem) For every x feasible in SDP
and every Z feasible in DSDP, we have
(a) o — (Ag, Z) > 0
(b) If Tz = (Ag, Z), then z is optimal in SDP and Z is optimal in
DSDP.

Unlike linear programming, SDP having an optimal solution does
not guarantee the same for its dual DSDP.

Theorem 1.2. (Strong Duality Theorem) Suppose SDP and DSDP
both are strictly feasible. Then SDP and DSDP both have optimal so-
lutions and their optimum objective values coincide.

Let V = R" x S™. For a given v € V, we use the following notations
for simplicity v = (z,Z), where x € R™ and Z € S™, respectively.
For a given matrix A € S, Az € S7', denotes the matrix such that

A= A3A} . Note that A% = PTdiag[AZ,. .., AL]P, where \; denotes
jth eigenvalue of A in nonincreasing order and P is the matrix in the
spectral decomposition A = PTdiag[)y, . .., Am|P. The operator vec(.) :
M., , — R™ will be used to explicitly transform matrices into vectors
by stacking the columns on top of each other. The notation DA(x)
represents the gradient of the mapping A(.) at z. Thus, DA(x) is a

. n s m o 0A(x
hnear operator from R" into S™ defined by DA(x)y = > o,y 8; )
and 25 B = A;. Finally, we define the adjoint operator V* the formula

VZ = (W, 2),...,(V,, Z)", vV e s™ (1.3)
Note also that a gradient of (A(zx), Z) with respect to z is given by
V.(A(x), Z) = DA(x)*Z. (1.4)

1.1. A Gradient neural network model. Let us define the La-
grangian function of SDP by

L(y) = f(z) + (A(z), Z),

where y = (z,Z), and Z € S™ is the Lagrange multiplier matrix for the
positive semidefiniteness constraint. Then the Karush-Kuhn-Tucker
(KKT) conditions for optimality of SDP are given by the following:

VLy(y) =0, (1.5)
(Z,A(x)) =0, (1.6)
A(z) € ST, Z e ST (1.7)
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whereV L,(y) = Vf(x)+ DA(z)*Z.

Assumption 1: The matrices A;,7 = 1,...,n are linearly indepen-
dent.

Assumption 2 :(Slater condition) Both the primal and the dual
problems are strictly feasible.

Assumption 2 implies that the duality gap (A(x),Z) = 0 for opti-
mal solutions (x,Z).By this assumption, it is well known that z, is a
solution of SDP if and only if there exists a Z, such that (x,, Z,) sat-
isfying the KKT conditions (1.5)-(1.7). Now let us define a mapping
d: 5" x S — 5™

O(X,Y) = (X>+Y?)7 — (X +Y),

which is obvious an extension of the definition of Fischer-Burmeister
function, with the arguments being symmetric matrices rather than
two real numbers.

Lemma 1.3. Let X,Y € ST'. Then XY = 0 if and only if (X,Y) = 0.
Lemma 1.4. Tseng [30, Lemma 6.1]
BX,Y)=0 < X eS™ YV esm XY =0

By Lemma 1.3 and lemma 1.4, (1.6) and (1.7) can be rewrite as
O(A(x), Z) = 0. We now generalize the smoothed Fischer-Burmeister
function @, in an obvious way: Define &, : S™ x S™ — S™ by

O, (X,Y) = (X>+ Y+ 2427 — (X +Y).
Then we can state the following result.

Lemma 1.5. Let p > 0 be any positive number, and let ® be defined
by (2.7). Then

P, (X,Y)=0 < X €SI YeST XY=L

Definition 1.6. For any C' € ST, define the linear mapping Lo :
S™ — S™ by
Lo[X]:=CX + XC.

Lemma 1.7. Fiz any . > 0 and any X,Y,U,V € S™. For ®, given
by (7), we have that ®,, is Frechet-differentiable and

VO, (X, V)UV)=U+V - L} XU+UX+YV + VY],
where C = (X2 + Y2 +2ul)z.

Let z = vec(Z), a' = vec(A;) (1 = 1,..n), a(z) = vec(A(x)), pu(a(z), 2))

vec(®,(A(z), Z) and A= [a* a® ... a"]
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Lemma 1.8. Ify, = (21, 21T satisfies the following equation

—(Vf(z)+ Alpula(z),2) +2]) | _
gp#(a(:ﬁ),z) - "

then z, is a KKT point of SDP for every pu — 0.

n(y) =

Now we can easily verify that for find the KKT system (1.8) we can
solve the following unconstrained smooth minimization problem:
S 1
minimize B(y) = 5 ()|’
let z(.) and Z(.), be some time dependent variables. We can use
the steepest descent method to construct the following neural network
model for solving SDP problem (1)-(2) as:

W) — _,TE(y(t), p>0, (1.9)

dt
y(0) = yo, (1.10)
where p is a scale parameter.

1.2. Stability and Convergence Properties.

Theorem 1.9.  (a) If z, is a solution to the SDP, then (xI zI)T
is an equilibrium point of (1.9) and (1.10), where Z, is the
Lagrange multiplier associated with ..

(b) If the Jacobian matriz Vn(y) of the mapping n defined in (1.8)
be nonsingular and y, = (z7,25)T is an equilibrium point of

* ) Tk

(1.9) and (1.10), Then x, is an solution to the SDP.

Theorem 1.10. The equilibrium point of the proposed neural network
model (1.9) and (1.10) is unique.

Theorem 1.11. Let y, be an isolated equilibrium point of (1.9) and
(1.10). Then y. is asymptotically stable for (1.9) and (1.10)

Theorem 1.12. Suppose that y = y(t,yo) is a trajectory of (1.9) and
(1.10) in which the initial point is yo = y(0,yo) and the level set L(yo) =
{y e R™"™ : E(y) < E(yo)} is bounded, then a) v+t = {y(t,yo) | t > 0}
is bounded; and b) There ezists y such that lim;_, y(t,yo) = .
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ABSTRACT. In this paper, by means of the optimal control and
power series, the optimal control power series technique is pre-
sented. By this method numerical solutions of the HIV infection
model of CD4TT cells are obtained.

1. INTRODUCTION

In this paper, the optimal control power series technique for finding
the numerical solution of an epidemic model is presented in four steps.
To explain these fundamental steps in optimal control power series
technique, consider a nonlinear system as

&= F(a(t), (o) = o, (1.1)

where x € R™.
Step 1 We can formulate this system as an optimal control problem for
optimization. The general form is

= F(x(t),u(t)), z(ty) = zo, (1.2)

2010 Mathematics Subject Classification. Primary 97M60; Secondary 34K28,
49J15.
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where u(t) € R™ is control vector.

Step 2 The aim of the State-Dependent Riccati Equation (SDRE) con-
trol is to determine the sub-optimal controller for the system (1.2) such
that the following coast functional is minimized:

J:ftzo(x(t)TQa:(t)—I—u(t)TRu(t))dt, .
1.3
st @ = f(ta(t) + g(t,a(t) u(t),

where @ € R™" and R € R™*™ are state dependent weighting matri-
ces which satisfying ¢ > 0 and R > 0 for all x.

Step 3 According to the Pontryagin’s maximum principle, the opti-
mality conditions for (1.3) are determined by the following nonlinear
two-point boundary value problem (TPBVP):

&= f(t,x(t) + g(t,2(t)) [-R™ g7 (t, z(£)) A(1)] ,

A= (Qx(t) (YT A1) 320 [~R g () )] 2

(1.4)
where A(t) € R”. On the other hand, the optimal control law is illus-
trated by u(t)* = =R~ g7 (¢, 2(t)) A(t).

Step 4 The system (1.4) contains a nonlinear TPBVP that cannot be
solved analytically. But a solution can be expressed in terms of a power
series which takes the form

[e.9]

2(t) = calt—to)",  At) =) dy(t—to)" (1.5)

n=0

for some fixed ¢y. Substituting the power series into the system (1.4)
gives some relationships among the coefficients {c,}, which gives a
power series solution.

2. NUMERICAL APPLICATION

In this section, we will apply the optimal control power series tech-
nique to a dynamical model of HIV CD4" T cells [1]

dT T+1
Et—:q—aTJrrT(l-— i )—kVﬂ

d1 av

Y _wvr-pr, , L upr—av 2.1

with the initial conditions: 7'(0) = 75, 1(0) = Iy and V(0) = V4. Here
T(t) represents the concentration of healthy CD4™T cells at time ¢, I(t)
represents the concentration of infected CD41T cells at time ¢, and V (¢)
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FIGURE 1. Graphic of the approximate solutions of T(t)
and 1(t).

represents the concentration of free HIV at time ¢. In recent years, sev-
eral effective methods, including the Laplace Adomian decomposition
method, the Homotopy perturbation method, the Bessel collocation
method, the variational iteration method have been recommended to
find the approximated solutions of HIV CD4" T cells. Throughout this
section, ¢ = 0.1, = 0.02,58 = 0.3,r = 3,v = 2.4,k = 0.0027, N = 10
and Ty, = 1500. By optimal control power series technique, the fol-
lowing approximated solutions are obtained:
T = 0.1+ 0.3977800000 ¢ + 0.5922148450 t* + 0.5875974940 ¢
+0.4370467812 " + 0.2598795654 t° + 0.1284691841 ¢° + - - -
I = 0.1225420020000 ¢ + 0.9993696680 t* — 2.120992477 ¢
+ 3.799090900 ¢* — 4.597792247 t° + 4.911909967 % + - - -
V = 0.1 — 0.2400000000 ¢ 4+ 0.1880213003 t* — 0.05048007343 ¢
—0.1601232001 ¢* 4 0.2882108934 t° — 0.3384965683 t° + - - -

(2.2)

3. CONCLUSIONS AND DISCUSSIONS

In this paper, numerical solutions of a model for HIV infection of
CD4™T cells are obtained. The solutions of T'(t) and I(¢t) for 0 < ¢ <
0.9, as shown in Fig 1 are plotted. Fig. 1 shows that, by applying
optimal control the number of T'(¢) increases gradually. In Fig 2, after
introducing control variable uy(t), the density of the concentration of
I(t) declines towards zero. In Tables 1-2, the obtained values of the
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approximate solutions of a model for HIV infection of CD4™T cells
at several values of ¢ are compared with those of Laplace Adomian
decomposition method with Pade approximation [2] and Bessel collo-
cation method [3]. In Table 1, it is found that the solutions which are
obtained by applying our present method are in a good agreement with
the approximated solutions in [2] and [3] at 0 < ¢ < 0.6. Also, it can be
concluded that our present results at 0.6 < t < 0.9, even better than
the results obtained by the Laplace Adomian decomposition method
with Pade approximation [2] and Bessel collocation method [3]. The
results in Table 2 show that, in [2] and [3] the density of infected cells
I(t) increase at 0 < ¢t < 0.9. But in our present method, the intensity
of infected cells I(t) decrease with the passage of time after applying
control variable u;(t).

TABLE 1. Numerical comparison for T'(t).

t LADM — Pade Bessel coll. Present method

0 0.1 0.1 0.1

0.2 0.2088072731 0.2038616561 0.2087367817

0.4 0.4061052625 0.3803309335 0.4059521352

0.6 0.7611467713 0.6954623767 0.7635498323

0.9 1.5245154522 1.4521254658 1.977214845
TABLE 2. Numerical comparison for ().

t LADM — Pade Bessel coll. Present method

0 0 0 0

0.2 0.0000060327 0.0000062478 0.02772720781

0.4 0.0000131591 0.0000129355 0.08586776364

0.6 0.0000212683 0.0000203526 0.16088182680

0.9 0.0000385462 0.0000325452 0.00000600060
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ABSTRACT. In this paper, an approach is presented to design a
stabilizer control for nonlinear systems. The hyperbolic systems
are first introduced and then a stabilizer control is designed. This
stabilizer control can be utilized for any nonlinear control system.
By applying this control for an inverted pendulum system, the
efficiency of approach is illustrated.

1. INTRODUCTION

Many applied systems in the world are nonlinear and designing con-
trol to these systems is usually a full challenging work. In recent years,
an approach based on the fuzzy rule-base systems has been presented
which is called hyperbolic Modeling (see [1, 2, 3] for details). In this
work, we show that we can achieve to the hyperbolic model correspond-
ing to any nonlinear control system without utilizing the fuzzy con-
cepts. Also, we show that this hyperbolic model can be easily obtained
by solving an optimization problem. Here, we propose a stabilizer
control to the hyperbolic system and apply it for the main nonlinear

2010 Mathematics Subject Classification. Primary 93C10; Secondary 37J25,
34023, 93CXX..
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system. By applying the approach for an inverted pendulum system,
we show the efficiency of the approach.

2. HYPERBOLIC MODEL

Consider the following nonlinear control system

& = Atanh(kz) + Bu, (2.1)
z(0) = «,
where z = (x1,...,2,) and u = (uy,...,u,) are the state and control
variables, respectively, A = (a;j)nxn and B = (b;j)nx, are constant
matrices, k = (ki,..., k)T and a = (ay, ..., a,)T are constant vectors,

and tanh(kz) = (tanh(kzq),. .. ,tanh(knxn))T. Control system (2.1)
is called a hyperbolic model.

2.1. Design a stabilizer control. A control to stabilize the nonlinear
control system (2.1) can be given as follows
u = H tanh(kz) (2.2)

where H = (hjj)nxn is a constant matrix. By replacing control (2.2) in
system (2.1), we get the following system

& = (A+ BH)tanh(kx), (2.3)
z(0) = a.
Theorem 2.1. (See [1, 2]) Consider system (2.3). If there exists a
diagonal matriz p > 0 such that
P(A+BH)+ (A+BH)"P+1=0, (2.4)

then system (2.3) is globally asymptotically stable (z’.e. for any a € R",
limy o 2(t) = 0)

3. CONSTRUCTING THE HYPERBOLIC FROM OF NONLINEAR
SYSTEMS

Consider the following nonlinear control system

T = f(:l},u),
(oo »

where f(-,+) is a continuous function. We suggest the following opti-
mization problem to achieve the hyperbolic form of the system (3.1):

Minimize J(A, B, k) = / / (Atanh(kz)+ Bu— f(z, u))zdxdu
4,5,k N3(0) J N5 (0)
(3.2)
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where N3(0) is a neighborhood of origin (i.e. the equilibrium point of
system (3.2)) and § > 0 is a small number. The optimization problem
(3.2), can be easily solved by approximate discretization methods.

4. NUMERICAL SIMULATION

Consider the following inverted pendulum system (see Figure 1(a))

L1 = T,
Ty = F(x1,29) + G(21, x2)u, (4.1)
$1(0) = O, .CEQ(O) = (2,
where 9 .
Flay, o) = g(me +m) — TZZ% cos x21 sin x1’
g ) (3~ B
COS Ty
R =)

Here, g is the acceleration of gravity, m, is the mass of cart, m is the
mass of the pole, 2 is the pole’s length and w is the applied force (or
control). We assume that m = 0.1, m. = 1 and [ = 0.5. We first use
the following coordinate transformation and then apply the presented
approach:

Y1 =721, Y2 =21+ Ta.
By these, we convert the system (4.1) into the following system

Y1 = Y2 — Y1,

Yo = F(y1,y2 — 1) + Gy, y2 — y1)u,

y1(0) = a1, %2(0) = a1 + aa.
Now, we solve the corresponding optimization problem (3.2) for § =
0.1. Here, we apply the trapezoidal formula, for N = 20 points, to

discretize the integral. By solving the obtained nonlinear programming
problem, we get

o [0.9822 0.9089] o [ 0 . [1-0204
| 1448 17650 77 146030 "7 0.8513|"

We assume that P = diag(P?, P}) and H = [hy, hy]T, and solve the
corresponding system (2.4). We get

p_[PE 0] _[omss 0 b [mn] _ [-31.2808
“lo P T 0 01385 77 |hy|  |-18.6460]

In Figure 1(b) the corresponding stabilizer control is illustrated. Also,
in Figures 1(c) and 1(d), the state variables of system (4.1) and its
corresponding hyperbolic form are shown, for ar; = 0.5 and ap, = —0.5.
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5. CONCLUSION

In this paper, we proposed a new approach to design a stabilizer
control for nonlinear systems. We showed that the hyperbolic model
can be utilized to obtain the stabilizer control for any general nonlin-
ear system. We demonstrated the approach for an inverted pendulum
system.

-10

-15

. o 1 2 3 4 5 8
| t
(a) Inverted pendulum system (b) The stabilizer control
1 : 1
State x, (.) State x, (.)
- = = State xz(.)
05 K ] 0.5 k = = = State x,(.)
or P or ==
’ 7’
’ 4
’ N ’
05f /1 1 0.5¢ ,
! 1
|I' 1 N
1
0 1 2 3 4 5 6 0 1 2 3 4 5 6
t t
(¢) The state for main system (d) The state for hyperbolic system

FIGURE 1. Charts
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ABSTRACT. Prior studies indicate that neural network can be used
to solve various optimization problems. The main idea of the neu-
ral network approach for optimization is to construct a nonnegative
energy function and establish a dynamic system that represents an
artificial neural network. The dynamic system is usually in the
form of first order ordinary differential equations. Furthermore, it
is expected that the dynamic system will approach its static state
(or an equilibrium point), which corresponds to the solution for the
underlying optimization problem, starting from an initial point. In
the present paper, a neural network model for solving the quadratic
minimax problem is presented. Several numerical simulations are
also provided.

1. INTRODUCTION

In this paper, we consider the following DQM problem:

min, max, f(z,y) = ( z )T ( g; _%22 ) ( g ) + ( o )T ( g ) (1.1)

2010 Mathematics Subject Classification. 92B20; 90C20; 37B25.

Key words and phrases. Neural network, Minimax problem, Quadratic pro-
gramming problem, Convergent, Stability.
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subject to

where Q11 € IR™", Q2 € IR™*™ are symmetric and positive semi-
definite matrix, Q1o € IR™™, Q9 € IR™™ By € R™" By € R™™,

¢ € R, ¢y € IR™, and d, h € IR' and some elements of —d and h can
be +o0. In this paper, we denote I' = {(2T,y1)T| z € R",y € R™,d <
Bix + Boy < h}, then a point (z*7,3*7)T € T is said to be a saddle

point of f(z,y) over the feasible region I" if
flamy) < fla”y") < flzy), Ve e X(y°) .y e Y(2"),  (1.3)

where
Y(2*) ={y € R™|d < Byz" + Bay < h}. (1.5)
It is clear that DQM problem (1.1)-(1.2) can be written as follows

min max f(z,y) = 2" Qua + 2" Quy +y" Qur — Yy Quy +clz + 3y (1.6)
subject to (z,y) € I'. (1.7)

Let g1(2*,y) = y"Quy — ()" Q12 + (#*)7 Q% + )y and ga(x, y*) =
2T Qur + ()T Q15 + (v*) T Qa + ¢ ). From Proposition 2.1 in [2, 1],
we know that (z*7,y*")” is a solution of the DQM problem (1.1)-
(1.2), if and only if g;(z*,y) + g2(x, y*) obtains its minimum over I" at

(l’ T7 y*T)T.
Now denote g(z,y, 2", y") = g1(z",y) + g2(z, y*); then
g(x,y, 2", y") =
Y Qaoy — (%) Qua + (z)"Q% + 3y + 2" Quiz + (y) QL + (¥) Qa1 + ¢ )z =

(3 ) (& G ) () (o) ()

where O indicates a zero matrix. For simplicity our discussion, denote

Q= ( Q11 Onxm ) G- ( Qu2(y*) + QL (y*) + a1 )
Omxn Q2 ’ - 1T2(3C*) - Q21(5U*) —cy )7

w:(;j), E = (By, By),

then the DQM (1.1)-(1.2) is equivalent to the following problem

min g(w) = w’ Quw + GTw (1.8)
subject to
d < Fw < h. (1.9)
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We propose a neural network for solving (1.8)-(1.9) as

dw _ (2Quw + G+ E"(u1 + Ew — h)" — E"(up + d — Bw)™) , (1.10)

dt
d
é%ZOn+Ew—m+—m, (1.11)
d
§%=Om+d—EwV—Um (1.12)
with the initial point (wl,ul)?. We denote z = (w”,u")T € RT™+2
and
E h
(5o ()
and define
- (2Qw + G+ AT (u+ Aw — b)+)
n(z) = ( (u+ Aw —b)" — ' (1.13)
Thus neural network (1.10)-(1.12) can be written as:
dz
=0 1.14
- = 0n(2), (1.14)
(to) = 20, g > 0. (115)

2. Stability and convergence analysis

In this section, we shall study some stability and convergence prop-
erties for (1.14)-(1.15).

Theorem 2.1. Let z* = (w*",w*")T be the equilibrium point of the
neural network (1.14)-(1.15). Then z* is a KKT point of the problem
(1.8)-(1.9) and its dual. On the other hand, if w* € IR™™ is an optimal
solution of problem (1.8)-(1.9), then there exists u* € IR? such that
Z* = (w*T, u*T)T is an equilibrium point of the proposed neural network
(1.1/)-(1.15).

Lemma 2.2. For any initial point z(ty) = (w(te)T, u(
ists a unique continuous solution z(t) = (w(t)T, u(t

(1.14)-(1.15).

Lemma 2.3. Let A € R*>*(™+%) be of full rank. Then the Jacobian
matriz Vn(z) of the mapping n defined in (1.13) is negative semidefinite
matrizx.

t ) )T there ex-
YOI for system

Theorem 2.4. Let the assumption of lemma 2.3 be satisfied. Then the
proposed neural network model in (1.14)-(1.15) is globally stable in the
Lyapunov sense and is globally convergent to z* = (w**, w*™)T, where

w* is the optimal solution of (1.8)-(1.9).
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Theorem 2.5. The convergence rate of the neural network (1.1])-
(1.15) increases as 6 increases.

Example 1[3]
min, max, f(z,y) =27 —y1 — 22 — 3
subject to
—y1 —2y2 < 0.

The set consisted of all optimal solutions for this problem is

En = {(z1,91,y2,3) w1 = ys = 0, y1 + 2y = 0}.
Figures 1 and 2 display the convergence with 2,9 = (1,—1,1,—1,1)T
According to the convergence of x1(t), ys(t) and yi(t) + 2y2(t) we con-

clude that the output trajectories of the proposed neural network model
converges to an element of Ey.

16

14 y(t)

12

0.8
y,0

"y

0.6
0.4

0.2
X,(t)

%0

i i i i i
0 5 10 15 20 25 30
Time (sec)

FI1GURE 1. The convergence behavior of xy, x5, y; and
y2 with the initial point z;  in Example 1.

REFERENCES

[1] A. R. Nazemi, Solving general convex nonlinear optimization problems by an
efficient neurodynamic model, Engin Appl. Artif. Intel., 26 (2013) 685-696.

[2] X. Xue, W. Bian, A project neural network for solving degenerate quadratic
minimaz problem with linear constraints, Neurocomput., 72 (2009) 1826-1838.

[3] A. Malek, N. Hosseinipour-Mahani, S. Ezazipour, Efficient recurrent neural
network model for the solution of general nonlinear optimization problems, Op-
timization Methods and Software, 25 (2010) 1-18.

119



The Extended Abstracts of
The 15* Seminar on Control and Optimization
11-12*" October 2017, Ferdowsi University of Mashhad, Iran

OPTIMAL CONTROL OF TEMPERATURE OF A
CONTINUOUS-STIRRED TANK REACTOR

ASGHAR GHORBANI*AND MORTEZA GACHPAZAN

Department of Applied Mathematics, Faculty of Mathematical Sciences, Ferdowsi
University of Mashhad, P. O. Box 1159, Mashhad 91775, Iran.
aghorbani@um.ac.ir

ABSTRACT. In this work, we investigate the optimal control of
a continuous-stirred tank reactor. The present problem, by sub-
stituting the control variable by its expression derived from the
system model in the performance index, is first converted into a
variational problem and then its solution is achieved by satisfying
Euler-Lagrange equation. Finally, the parametric iteration method
is applied to solve the resulting the Euler-Lagrange equation and
the optimal control law is readily obtained by simple calculation.

1. INTRODUCTION

Here we consider the temperature control problem by cooling-rate
manipulation of a continuous-stirred tank reactor (CSTR). The optimal
control problem of the temperature is formulated as follows [1]:

1 0.5
min,, ., J = 5/ [(x(t) — 1.3)* + p(t)] dt, >0 (1.1)
0
subject to
i(t) =1—a(t) +ae /O —u(t), (1.2)

z(0) =15 and z(0.5) = 1.3.

2010 Mathematics Subject Classification. Primary 49K15; Secondary 49M30.
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The dimensionless variables and the used parameter values in the
reactor model (1.2) are as below:

_ T _ T _ __ AHKkWV
x(t)_Tf’ t_F/V’ 4= =00, T, F
_ _E __Q _ T — Ia
Y= RT;” u_pCprF’ To = Ty’ Tq = Ty

a=1000, ~=10, u=0.25.

Now one can transform the optimal control (1.1) and (1.2) to a vari-
ational problem with the same boundary conditions. To do this, from
(1.2), we obtain the expression for u(t) as a function of ¢, z(t) and 2 (t)
as follows:

u(t) =1 —z(t) + ae™ /W — i(t), (1.3)
which by substituting (1.3) into (1.1) yields the following variational
problem

1 0.5
ming ) J = 3 / [@:(t) —13)° 4 p (1= 2(t) + ae /0 — :'c(t)ﬂ dt,
0
(1.4)
and thus
G (t,z(t),#(t) = (z(t) — 1.3) + (1—=z(t)+ ae 0 :k(t))2 :
(1.5)
Therefore, according to the Euler-Lagrange equation % — %(%) =
0, [2], and by simple operation, we gain the following strongly nonlinear

two-point boundary value problem

1
E(t) = . (x(t) = 1.3) + (1 — z(t) + ae?/"®) (iL‘Z—Zf) e /=0 _ 1) ,
(1.6)
subject to the boundary conditions
z(0) =15 and z(0.5) = 1.3. (1.7)

2. MAIN RESULTS

In general, the Euler-Lagrange equation is nonlinear. So, it is difficult
to analytically obtain the solution of the two-point boundary value
problem (1.6) with the boundary conditions (1.7). Here we will apply
the effective parametric iteration method (PIM) to solve (1.6), which
is an approximate analytical method. According to [3], the PIM for
solving (1.6) is as follows:

0.5

ir(t) = 2n(t)+h /O (13 ()5~ 05— R s, @21

with
Tn1(0) =15 and x,.1(0.5) = 1.3, (2.2)
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where
Alz,(s)] = Z,(s) — % (zn(s) —1.3)
— (1= z(5) + ae V) (;ZS) e~ /an(s) _ 1) (2.3)
and
Alzn(s)] = Fu(s) + O((s —n)" ™). (2.4)

with n = (to +t¢)/2, to = 0 and t; = 0.5. This selection of n could
uniformly distribute the error across the interval. Now, in light of the
PIM procedure (2.1), the boundary conditions (2.2) and by choosing
h=—1,n7=0.25 and z((t) = 1.5 — 0.4¢, we will get the following PIM
approximations:

z1(t) = 1.5 — 0.79610040608011350436¢ + 0.79220081216022700870¢2,

zo(t) = 1.5 — 0.70855065133536771015¢ + 1.0470331349744920739¢2
—0.8598636646075133072¢3,

The absolute errors of the state variable z(¢) and the control variable
u(t) using the 15th-order PIM approximation are shown in Table 1.

TABLE 1. Absolute errors of z(¢) and wu(t) using the
15th-order PIM approximation

t uis(t) — unum(®)|  [715(8) — TNum(t)]

0.1 1.12x10°° 1.19x10~7
0.2 1.56x10~7 2.17x10~7
0.3 9.17x10~7 2.16x10°7
0.4 1.24x1076 1.45%x10~7
Also, the relative error of the performance index, i.e., £, = |%|

can be seen in Table 2.

TABLE 2. Relative error of the performance index using
the 15th-order PIM approximation

n=1-5 n=6-—10 n=11-15
F1=54x10"2 Eg=24x10"° FE;;=14x10"8
Fy=45%x10"2 E;=11x10"° FEj3=14x10"9
E3=58x%x10"2% Eg=10x10"6 E;3=52x10"1°
E;=44x107% Ey=41x10""7 FEpy=52x10"1
E;=29%x10"%* Ejg=39x10"°% E;5=18x10"1
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ABSTRACT. In this paper, we present results which are obtained
from studying an inertial four-neuron system with multiple delays.
This network represents a nonlinear system of ordinary differential
equations with different delays. By analyzing its associated char-
acteristic equation, the existence of codimension-one bifurcations
of the system is investigated.

1. INTRODUCTION

In recent decades, modeling biological neuron has attracted great
attention because of studies of Hodgkin and Huxley on the firing ac-
tivities of squid axon. In 1987, the neuron system was modeled by the
circuit with inertial term [1]. Then, Wheeler and Schieve (1997) stud-
ied an inertial two-neuron system. Furthermore, time delays often oc-
cur during the signal transmission. Marcus and Westervelt presented a
neural network with delay, [5]. Studies on neural networks showed that
they have complex dynamical behavior, such as chaos and bifurcations.
For example, Li et al. [1] considered a single delayed inertial neuron
model. They observed Hopf bifurcation and chaotic behavior. After
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their works, many researchers has been attracted to analyze dynamics
of a delayed inertial neural network, [2, 3] and refernces there in. In
2009, Liu et al. discussed on stability of bifurcating periodic solutions
for a single delayed inertial neuron model under periodic excitation.
Moreover, he studied dynamics of an inertial two-neuron system with
time delay in another work. Then, an inertial four-neuron model with
time delay was investigated by Ge and Xu (2012 and 2013). In recent
years, there are other works on inertial neural systems with time delay
such as the study of Song and Xu on an inertial two-neuron coupling
system with multiple delays (2014) and the work of Ge and Xu on an
inertial four-neuron system with time delay.

Based on the above studies, in this paper, the four-neuron inertial neu-
ral system with different time delays is cosidered as follows

’2)1 = —1‘)1 — UV + CLf(Ug(t —
?.,}2 = —1.)2 — HU2 + bf(’l)g(t — T
1.}3 = —1')3 — HUU3 + Cf(?]1<t — 5)

?.}4 = —1')4 — HU4 + df(?)l(t df(?)g(t — (5)) (11)
This system is almost similar to the system of [2]. In this system, a, b, ¢
and d measure the synaptic coupling weights through neurons;u > 0
describes the stability of internal neuron processes; vy, vo, v3 and vy de-
note the states of the neurons; 7,0 > 0 represent the time delays in
signal transmission between the neurons; f(.) is the nonlinear activa-
tion function. In [2], they considered 7 = 4.

In this study, we would like to get the conditions which guarantee the
existence of codimension-one bifurcations for this system with differ-
ent time delays. To the best of our knowledge, we only studied this
type of architecture of the four-neuron inertial neural model from the
viewpoint of the existence of codimension-one bifurcations.

2. MAIN RESULTS

We consider system 1.1 with the following assumptions:
(H1) feCt, f(0)=0, f'(0) =1
(H2) Sgn((a+b)(c+d)) > 0,
(H3) n:=d+ 7 and | := (a + b)(c+ d).
It is obvious that the origin is the equilibrium of 1.1. Let v; = x1, 9, =
To,Vy = 373,1}2 = T4,V3 = x5,1}3 = Xg,Vyq4 = x7,?}4 = I3. Then the
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following system is topolgically equivalent to 1.1

Ty = T,
Ty = —wy — pry + af (25(t — 7)) + af (22t — 7)),
T3 = T4,
g = =g — pwg + bf (x5t = 7)) + 0f (27( = 7)),
Ty = Tg,
i = =6 — s + cf (11(t = 6)) + cf (ws(t — 0)),
Z"7 = X7,

Then, the associated charectristic equation of system 2.1 is as follows

P(X,n) = ps(A) + pa(N)e ™, (2.2)
where

ps(A) = (A + A+ p)*
= A AN+ NS4+ 6) + NP (12u + 4) + A (6p° + 120+ 1)
+ N (1202 + 4p) + N (465 + 6p%) + 4 + p?

pa(\) = =A%+ X+ p)?
= IO 203 F N22u + 1) + 20 + 1).

For simplicity, assume that g(\) = (A2 + X\ + p)?. Tt is clear that
P(A,n) = ¢*(\) — lg(N)e™

dP(A n)

. ¢ (M) (2¢(\) — le™™) + Ing(N)e ™.

Now, we can prove that there are several types of bifurcation.
(a) It is not hard to compute

P(0,n) = p(u* = 1)

dP(/\ﬂ?) 2
| (1 +nu°)
If 4> = 1, then zero is a simple root of 2.2. In this case,

codimension-one bifurcations such as saddle-node bifurcation,
pitchfork bifurcation or transcritical bifurcation can occur.
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(b) Let A = 4w (w > 0) be the root of 2.2. Thus we have the
following equation by separating the real and imaginary parts

h(w?) = w'® + (4 — 8p)w™ + (28p* — 24y + 6) w'?

+ (=561 + 60p° — 24p 4+ 4) w' + w® (T0p* — 80p® + 364° — 8 — 1 + 1)

+w® (=56p° + 60u* — 24p® + 4p® + 1(dp + 2) — 4l)
+ w? (28,u6 — 24p° + 6" +1 (—6u2 —4p — 1) + 8lu)
+w? (—8u” 4+ 4p’ — Al + 1 (4p® +2p%)) + 1B —

=0
If y = w? and p* — 1 < 0 then h(y) = 0 has a positive root. If
w is not a simple root, then %ﬁ\\m)b\:iw = 0. Hence

Im(y) = —LPaERIPa(iw) = pi(Ew)piiv)) | i(ps(iw)ph(iv) = ph(iw)ps(iv)

2[pa(iw)]? 2[ps (i)
=0
Therefore, If h'(w?) # 0 then w is a simple root of 2.2.0n the
other hand, we have
dRe(\) | w?(1 — 2p + 2w?)
dp T (e 12 4 (=20 41+ 2) + 4w+ Pwt
By the above discussion, we have the following theorem.

Theorem 2.1. If one of the following conditions satisfies then one of
codimension-one bifurcations such as saddle-node bifurcation, pitchfork
bifurcation, transcritical bifurcation or Hopf bifurcation can occur.

(a) p*=1,
(b) pt—1<0, h(w?) #0 and (1 — 2u + 2w?) # 0.
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ABSTRACT. We apply the variational iteration method (VIM) to
approximate the solution of a class of optimal control problems
(OCPs). First, we propose an approximated function based on
Chebyshev polynomials for the control function in the OCP. Then
this problem is converted to a problem in the calculus of variations.
By using the VIM, we obtain the approximated solution for the
state function of the OCP. Then by using a optimization approach
for cost functional, we determine unknown coefficients for control
function.

1. INTRODUCTION

Chebyshev polynomials T,,(z) are defined as:
To(z) = cos(ncos™'(z)); —1<z<+1

where the independent variable z is defined between —1 and +1. Cheby-
shev polynomials can be obtained by means of the following recurrence
formula:

T()(Z) = 1,
Ti(z) = =z,

2010 Mathematics Subject Classification. Primary 49M37; Secondary 49M25.
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Toi1(z) = 22T,(2) = T,-1(2), n=12,..

then an arbitrary function f(z) can be approximated by the Chebyshev
polynomials:

f(2) =3 bT2).

where b,, are unknown coefficients.
Now we describe the OCP. It is the problem of finding an optimal
control u(t) that minimizes the cost functional:

b
Hult) = [ fale).u(e).0) at (L)
which satisfies the following dynamical system:

:E(t) = g(x(t)7u(t)7t>’ (1'2)

and the initial condition:
z(a) = x,. (1.3)
where x(t), denotes the state variable, u(t) is the control variable, f

and g are two continuously differentiable functions with respect to all
their arguments.

2. MAIN RESULTS

In this section we explain the VIM for solving the above OCP. To
illustrate its basic idea of the technique, we consider the following gen-
eral nonlinear system:

Liz(t)] + Nz ()] = (1), (2.1)

where L is a linear operator, N is a nonlinear operator, and g¢(t) is
a given continuous function. The basic character of the method is to
construct a correction functional for system (2.1) which reads

Tnia(t) = za(t) +/0 A(s)[Lawn(s) + Nn(s) — g(s)] ds (2.2)

where A is a general Lagrange multiplier which can be identified op-
timally via variational theory, z,(t) is the nth approximate solution,
and 7,, denotes a restricted variation, i.e. dz,, = 0.

It is obvious that in the VIM, we first require the determination of the
Lagrangian multiplier A. Having determined the Lagrangian multiplier,
the successive approximations x,,(t),n > 0, of the solution z(t) will be
readily obtained by choosing zy(t). Consequently, the solution will be
as:

x(t) = lim z,(1). (2.3)

n—o0
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Now to solve the OCP (1.1)-(1.3), we first propose an approxi-
mated function for u(¢) based on Chebyshev polynomials like uy (t) =

N
> b Ti(t). Then we substitute the approximated control function in
k=0

cost functional and ordinary dynamical system, therefore we obtain the
calculus of variations problem. Now we use the VIM for solving the
resulted differential equation as below:

To1(t) = xn(t)—I—/ )\(s)g(xn(s),Zkak(s),s) ds,
@ k=0

zo(t) = z(a) = x,. (2.4)
Example 2.1. Consider the following OCP, to minimize
1 /1
H) = 5 [ a0 + e + (e . (2.5)
0

subject to the dynamic constraints:

T1(t) = —x1(t) + x2(t) + u(t),
To(t) = —2x9(1),
and the initial conditions:
21(0) = 22(0) = 1.
The exact solution for this OCP is:
ai(t) = —ge—% +2.48164¢ V% 4 0.018352¢Y
zo(t) = e

ut) = %e_%— 1.02793™ Y +0.0443056¢ ¥

The optimal value of performance index for this problem is J* =
0.4319835549.

N
Now we suppose that uy(t) = Y bpTx(t), where Ty () is kth Chebyshev
k=0

polynomial.
By using formula (2.4), we have the following recurrence relations:

() = ) - / (L (s) + 2 (s) — a2(s) — 3 Ti(s)] ds
H o= 1 .
2t = 22(t) - / [§2(s) + 202(s)] ds
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wi(t) = 1 (2.8)
The numerical results can be observed in Table 1.

TABLE 1. Different optimal values of cost functional J

N n Different optimal values of cost functional J

3 10 0.431987476
3 12 0.431987281
3 15 0.431987278
4 10 0.431987439
4 12 0.431987244
4 15 0.431987240

Table 1 shows that the developed technique is effective and accurate
for the OCPs.
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ABSTRACT. The Bezier curve method is presented to solve delay
systems. A direct algorithm for solving this problem is given. The
delay function and inverse time function are expanded by Bezier
curves. We have chosen the Bezier curves as piecewise polynomials
of degree n, and determine Bezier curves on any subinterval by
n + 1 control points. The approximate solution of delay systems
containing inverse time is derived.

1. INTRODUCTION

This paper goals at solving delay systems containing inverse time of
the following form
x(t) = AW)x(t)+CH)(zi(t —7) ... 2yt — 7))
+ D) w1ty —t) .. .3yt — )" + G(Hu(?),
X(t) = ¢(t)’ te [_TmaxatO]a (11)
where x(t) = (z1(t) ... 2, (¢))T € RP,u(t) = (us(t) ... um(t))" € R™ are
respectively state and control functions while ¢(t) = (¢1(t) ... ¢,(t))7,

is known vector function and 7;’s (i = 1,2,...,p) are non-negative
constant time delays, and 7,,,, = max{r;, 1 <i < p}. We assume the

2010 Mathematics Subject Classification. Primary 45105, 37N30, 49J15.
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matrices A(t) = [a;j(t)]pxp, C(t) = [cij(O)lpxps D(t) = [dij(t)]pxp and
G(t) = [9ij(t)]mxm are matrix functions.

2. FUNCTION APPROXIMATION

Divide the interval [to,?f] into a set of grid points such that

ti=to+th, 1=0,1, ..., k,
where h = Y= and k is a positive integer. Let S; = [tj_1,t;] for
j=1,2, ..., k. Then, for t € 5, delay systems containing inverse

time (1.1) can be decomposed to the following problems:
. —k _ Py
() = A@)x;(t) + C(t)(xy (=) .M (- 7))
£ D)t by = 1) — )T+ Gl (1)
X(Q) = ¢<9)7 NS [_TmamvtO]a (21)
where x;(t) = (x]l(t)xg)(t))T, and w;(t) = (ul(t)... ui,(t))" are
respectively vectors of x(t) and u(t) which are considered in t € S},
we mention that x, Ki+i (t —m); 1 < i < p,is the i-th component of
—k! —k?
(; +](t —T1) ... Tp i (t —7p))" where (t — ;) € [t—kﬁj—lat—kﬁj]a
and z; 2+](tf —t); 1 < ¢ < pis the i-th component of (xlffj(tf -
£).. .:c’;2 Tty — )T where (t; —t) € [ty 1.ty ], Also
- c N
¢N
eN :
1< <
¢ N J— /L — p7

1<i<p,

o
[
,_/H
==
>
\_/
2 =2

Eo
DN =
I
—
—~ ;‘g:*
S

[rf] +1)
where [3] and [ L] denote the integer part of 7 and f respectively.
Our strategy is using Bezier curves to approx1mate the solutions x;(t)
and u;(t) by v;(t) and w;(t) respectively, where v;(t) and w;(t) are
given below. Individual Bezier curves that are defined over the subin-
tervals are joined together to form the Bezier spline curves. For j =
1,2,...,k, define the Bezier polynomials of degree n that approximate
respectively the actions of x;(t) and u;(t) over the interval [t;_;,¢;] as

follows
=Y an, (T
s r2rmn h )

D=3 b
r=0

=), (2.2)

133



A NEW SOLUTION OF DELAY SYSTEMS

where

t—1t;_ n\ 1 e ,
B = = (1) e - 0= 1

is the Bernstein polynomial of degree n over the interval [t;_;,¢;], al

and b are respectively p and m ordered vectors from the control points.
Now, we have

Ri;(t) = v;() - At)v;(t) — C(t)
(vl_klﬂ (t—m1).. .v;kfﬂ(t — Tp))T

— D(t)(vféfj(tf —t) .0t — )T — G(t)w,(1)(2.3)

p
Now, we define the residual function in S; as follows

R, = / C (M| Ry ()], (2.4)

tj—1
where ||.|| is the Euclidian norm (Recall that R, () is a p vector where
t € 5;) and M is a sufficiently large penalty parameter. Our aim is to
solve the following problem over S = U;?:l S

k
min Z R;
j=1
st al(ty—t)" = ay" (i — t)",

(2.5)

The mathematical programming problem (2.5) can be solved by many
subroutine algorithms, we used Maple 12 to solve this optimization
problem.

3. NUMERICAL EXAMPLES

Example 3.1. Consider the delay system containing inverse time de-
scribed by (see [1]),

e e R P e
* —11 ?]Xu_t)*{étjl%]“(t)’
o0 = [pi1| telg0
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where we have the following exact solution

x(t)=[@i(t) )] =[-1 2+1]"
Now, by Equation (2.5) and choosing n = 3, & = 6 we have the
approximated solution x(t) = [ z1(t) x2(t) }T

(—1.000000001 + 8.333333337 * 10~%¢ + .9999999669¢2 + 10~ 7¢3,
—.9999999988 + 8.13333333 * 10~ + .9999999829¢2,

—.9999999997 + 2.00 * 10~ 10¢ 4 ¢2,
xl(t) T\ —.9999999927 — 2.202222223  10-5¢ + 1.000000017¢2,
—.9999999902 — 1.504444443 10~ 8¢ + 9999999963 * 2 + 10( — 8)  ¢3,
[ —1.000000032 + 1.120666667 * 10~ "¢ 4 .9999998702¢% 4 5 + 107543,

IA A IA A A A
& & &+ o+ o °F
IA A IA A IA IN
= oot Nl Lol O

DITWIN NI~ W= o= O

(1.000000001 + 0.000011825¢ + .9996447669t2 + 0.0023693t3,
1.000000001 + 0.00001180813339¢ + .9996447663t2 + 0.0023695t3,
.9999999645 + 0.00001211131104¢ + .9996439669t2 + 0.0023702t3,
L2 (t> - < 1.000000063 + 0.00001151408882t + .9996452169t% + 0.0023693t3,
.9581187057 + .1594325022¢ + .8040813829¢2 + 0.0783674¢3,
 -9581181451 + 1594344559t + .8040791002t2 + 0.0783683¢3,

OO M= W= O = D
IAIA IA IA A IA
~ ~ ~& o~ o~ S+
IAIA IA IA A IA
— oot eolto bl ol DI

4. CONCLUSIONS

Using the Bezier curves, we provide the general algorithm for the
delay systems containing inverse time function and reduce it into a set
of algebraic equations. It is also shown that the results can be applied
to the boundary value problem. Numerical example shows that the
proposed method is efficient and very easy to use.
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ABSTRACT. The optimal conditions for the fractional optimal con-
trol problems (FOCPs) are derived in which the fractional differen-
tial operators defined in terms of Caputo sense reduce this problem
to a system of fractional differential equations (FDEs) that is called
two-point boundary value (TPBV) problem. An approximate so-
lution of this problem is constructed by using the Legendre-Gauss
collocation method such that the exact boundary conditions are
satisfied. Several examples are given and the optimal errors are
obtained for the sake of comparison. The results show that the

technique introduced here is accurate and easily applied to solve
the FOCPs.

1. INTRODUCTION

Here, we would like to investigate the possibility of presence nu-
merical approximated solutions for a class of FOCPs. To proceed,
we achieved the necessary conditions of optimization for this class of
FOCPs with a system of FDEs. To solve this system, first using a mod-
ified approach Caputo fractional derivatives (CFD) that our problem
relies on. By using this approach and a joint application of Legendre

2010 Mathematics Subject Classification. Primary 26A33; Secondary 65103,
49K30.

Key words and phrases. Fractional optimal control problem, Fractional differen-
tial equation, Legendre-Gauss collocation method.
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polynomials, we transform the original system of FDEs into a discrete
system of ordinary differential equations, in way by obtaining the op-
timal solutions of this system, we obtain the approximate solution of

the FOCP.

1.1. Fractional Calculus.

Definition 1.1. The left and right CFDs of order a € R, are de-
fined respectively, by ¢ D¢ f(x) = I ;D' f(x) and tCDtaff(x) =
(=117 Dy f(z) with n = [a] 4 1; that is

Crapin . L AR
WD f(2) = T ) /to - t)n_a_ldt (1.1)
and
_1\n ty (n)
{ D f(x) = Fén 1_)&)/ e _f@ff)aldt (1.2)

where t) < x < t; and f™(¢) = dT;{T(Lt) € Lylto, ty] is the ordinary
derivative of integer order n.

1.2. Legendre-Gauss Collocation Method. Any function f(t) €
Ly[to, ts] can be approximated as follows [1]:

[e.9]

)~ EPu(t); ¢,

n=0

_2n+1
oty —tg

tf R
/ F(O)Pu(1)dt, € [fo.ty], (13)
to

2 tp+to
tr—ty t;—t
nomials (MLPs) of degree at most n. Therefore, if we have:

where P, (t) = Pn( > are the modified Legendre poly-

() = Sl ), <t <ty

U(to) = Uy,

(1.4)

the Legendre-Gauss collocation method for solving this problem is
equivalent to solve the following problem:

d oy M (fMY FM
() = fuh (G, 650), (1.5)
u (to) =

t

M(to
where uM(t) = M ¢,P.(t) and Py(to,tf) is the set of MLPs of
degree at most M and fﬁ”, 1 < j < M, are the nodes of the MLPs

interpolation on [ty, ¢/]. To get the answer of equation (1.4), it’s enough
to obtain coefficients ¢é,.

Ug, 1§]§M7
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2. NUMERICAL SCHEME FOR SOLVING FOCPs

Consider:

min J(u) = % /t ' [T (0QW(t) + (O ROu(n) }ar (1)
st. ¢ Dra(t) = A(t)z(t) + B(t)u(t),
x(tg) = o, 0<a <1

The aim is to find a control vector u*(t) such that the cost functional
(2.1) is minimized while the dynamic equality constraint is satisfied. So,

we define H(x(t), u(t), \(t),t) = %{xT(t)Q(t)m(t) + uT(t)R(t)u(t)} +

)\T{A(t)x(t) + B(t)u(t)} where A\ € R™ is the vector of the Lagrange
multiplier. Then, we obtain the following TPBVP (see [2]):

DR = T2 QUuya(t) + AT(OND, Aty =0 (2)
%—Z = R(t)u(t) + BT (t)A(t) =0
10" DO (t) = ‘z—[j — A@D)a(t) + B(t)ult), z(to) = .

Now, we use approximation [3]:

(Al N)(ty = 8)7*A(t) = Bla, N)(ty — 1) *A(t) + 30,0, Clawp)(tg — 1)~ Wy(t)

Aty =) _ :
S = Qe + AT,

Aa, N)(t = to)=a(t) + Bla, N)(t = to) =i (t) — 32,0, Cla, p)(t — to) 7=V, (t)
_l’(to)(t — to)_a

(2.3)

— A(®)(t) — B()R (1) BT (H)A(1),

I'l—a)
Vo(t) = (1= p)(t —to)P2x(t), Vp(to) =0, p=2,3,---,N,
Wy(t) = —(1=p)(ty —t)P2A(E), Wylt) =0,  p=2,3,--- N,
L z(ty) =z, A(ty) =0.

by assuming that AM (£) = S 6, B, (t), 2M(t) = M b, Po(t), VM (1) =

~

St nPult), W (1) = 00, duPa(t).
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3. NUMERICAL EXAMPLES
Consider the following FOCP:

1 1
min J(u) = 5/ {(m(t) — )2 4 (u(t) —t + 1)2}dt (3.1)
0
o I'(3)
s.t. SDXx(t) = W(z(t) —tu(t)),  x(0)=0.
The exact solution of this equation is given by z(t) = ¢*, u(t) =t — 1
when a« = 1. Table 1 shows the maximum absolute errors of this

approximation for x(t) and u(t).

TABLE 1. Absolute errors of z(t) and u(t) at a = 1.

t x(t) u(t)
0.0 0.50E — 10 0
0.2 0.52E—-10 0.3F —12
04 0.61E—10 0.1F—12
06 0.12E—-11 0.1F —12
0.8 0.20E—-11 0.1F —12
1.0 0.35F —11 0.1E—12

4. CONCLUSIONS

We developed a new approach for solving a class of FOCPs that is
based on the Legendre-Gauss collocation method. Numerical results
show that this approximation is computationally attractive and also
reduces keeping the accuracy of the solution.
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ABSTRACT. Let 7 be the projective unitary representation of a
discrete countable Abelian group on a separable Hilbert space. If
the set B, of Bessel vectors for 7 is dense in H, then for any
vector z € H the analysis operator 6, make sense as a densely
defined operator from B, to [2(G)-space. Morever, we investigate
the concepts m-orthogonal and m-weakly equivalent. In addition,
two vectors x and y are called m-orthogonal if the range spaces of
0, and 0, are orthogonal, and they are m-weakly equivalent if the
closure of the ranges of 6, and 6, are the same.

1. INTRODUCTION

We will present some results on a duality property for orthogonal
(that is, strongly disjoint) and weakly equivalent frame-generator vec-
tors for group representations and; more generally, projective unitary
representations. Our main results are Theorems 2.5 and 2.7. Our main
focus on this paper is to investigate the duality connections for gen-
eral unitary systems associated with projective unitary representations
of countable groups. We subsequently discovered that we were really
proving results for projective group representations. In this article we

Key words and phrases. Projective unitary representations, m-orthogonal, -
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will use the projective terminology in discussing our earlier results from
[1],[3] and [1]. The set of group representations of a group G is a subset
of the set of projective group representations. Moreover, most proofs
concerning frames for projective group representations are not much
more difficult. In most cases we will only state and prove the projec-
tive unitary representation case. Here we state some prerequisite that
will be needed in the sequel.

Definition 1.1. A frame for a Hilbert space H is a sequence {z,} in
‘H with the property that there exist positive constants A, B > 0 such
that

Allz]> <Y [, @) < Bllal?, (1.1)

geG

holds for every = € H. A tight frame refers to the case when A = B,
and a Parseval frame refers to the case when A = B = 1. In the case
that (1.1) holds only for all = € span{z,}, then we say that {z,} is a
frame sequence. If we require only the right-hand side of the inequality
(1.1), then {z,} is called a Bessel sequence.

In following we investigate the concepts of wandering frame collection
and complete wandering collection.

Definition 1.2. A collection of vectors W = {wy,--- ,w,} will be
called a wandering frame collection (or complete wandering frame col-
lection) for 7 if the collection S = {mw; : g € G,i =1,--- ,n}is a

frame for its closed linear span (or for H).

A vector £ € H is called a complete frame vector, a complete tight frame
vector, or a complete Parseval frame vector for 7w if {m(g)¢ : g € G} isa
frame, tight frame or Parseval frame, respectively for the whole Hibert
space H.

Let M be a subset of a Hilbert space H and let A be a subset of the
space B(H) of all the bounded linear operators on #H. In what follows
we will use [M] to denote the closed linear span of M. Also A" denotes

the commutant {7 € B(H) : TA= AT,VA € A} of A.
2. MAIN RESULTS

In this section, we introduce the concept of projective unitary rep-
resentation which is the extension of unitary representation.

Definition 2.1. A projective unitary representation 7 for a countable
group G is a mapping ¢ — 7(g) from G into the group U(H) of
all the unitary operators on a separable Hilbert space H such that
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w(g)m(h) = p(g, h)m(gh) for all g,h € G, where u(g,h) is a scalar-
valued function on G x G taking values in the circle group 7. This
function (g, h) is then called a multiplier of 7. In this case, we also
say that 7 is a p-projective unitary representation.

In the following lemma we establish some properties of u(.,.).

Lemma 2.2. The followings hold

(i) 41(g1; 9293) (g2, g3) = 11(g192, g3) (91, g2) for all g1, go, g3 € G.
(i) (g, e) = ple, g) for all g € G, where e denotes the identity of G.

Any function p: G x G — T satisfying in (i) and (i) will be called a
multiplier or 2-cocycle of G [2]. Also, from (i) and (ii) we have
(iii) p(g,97") = (g™, g) for all g € G.

Proof. (i) Consider 7(g1),7(g2), 7(g3). We compute (g1, g293) (92, g3) =
1(9192, g3)11(g1, g2) for all gy, g2, g3 € G in two ways,

(m(g1)m(g2))7(g93) = wlg1,g2)m(g192)7(g3
= (g1, 92)1(9192, 93)™
m(g1)(m(g2)7m(g3)) = m(g1)1(g2, 93)7 (9293
= 1192, g3) (g1, gogs)m

919293)

Av/_\v

919293)

Comparing these two relations, we have done.

(ii) Similarly, 7(g)m(e) = u(g, e)m(ge).

m(e)m(g) = ple, g)m(eg).

(iit) By considering gg := g, * in (i), £1(g1. 9295 )92, 92') = 1(9192: 92 )91, 92)-
Again we consider g1 := g5, (92,95 ") = (95 ' 92,95 Ipulgy ' g2). O

For any projective unitary representation m of a countable group G
on a Hilbert space H and = € H, the analysis operator 6, for x from
D(6,)(C H) to I*(G) is defined by 0,(y) = deG<y,7r(g)x>Xg, where
D(0,) ={y € H: > e l{y,m(g)x)]> < oo} is the domain space of .
Clearly, B, C D(6,) holds for every x € H. In the case that B, is dense
in H, we have 6, as a densely defined and closable linear operator from
B, to I*(G). Next we investigate the concepts of m-orthogonal and
m-weakly equivalent.

Definition 2.3. We will say that two vectors z and y in H are -

orthogonal if the ranges of 6, and 0, are orthogonal. The m-orthogonality
definition can be extended in an obvious way to a set of several (or even

infinitely many) vectors.

Two vectors x and y are w-weakly equivalent if the closures of the

ranges of 6, and 0, are the same.
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Lemma 2.4. The operators N\, and r, are unitary operators on I*(G).
Also, we have: \gxn = (g, h)Xxgn, h € G, and  roxn = p(h, g7 ) xng-1,
h € G. The following theorem characterizes the m-orthogonality and m-
weak equivalence in terms of the commutant of w(G).

Theorem 2.5. Let 7 be a projective unitary representation of a count-
able group G on a Hilbert space H such that B, is dense in H, and let
x,y € H. Then,

(i) Vectors x and y are w-orthogonal, if and only if, [x(G) x| L[r(G)'y]
(or equivalently, L[ (G)'y]).

(ii) Vectors = and y are m-weakly equivalent, if and only if, [1(G) z] =
[7(G)y]. There is a 1-1 correspondence between the range of 0, and
[7(G)'z]. In the rest of the paper we investigate the concept of orthog-
onality index of .

Definition 2.6. For a projective unitary representation 7 of a count-
able group G on a Hilbert space H, we define the decomposition space
of 7 to be the subspace D, = span{f¢(H) : £ € B,} of I*(G). We
call N the orthogonality index of 7 if N is the smallest natural num-
ber such that there exist N strongly disjoint vectors & € B, such
that {0, (Bx) : i@ = 1,--- N} generates D,. We say that 7 has
the orthogonality index oo if no such a finite integer N exists. The
cyclic multiplicity of 7(G)" is the smallest natural number K such that
span{n(G)x;: 1 <i < K} =H and [7(G) ;] L[7(G)'y;] when i # j.

The following theorem characterizes the orthogonality index of 7 by
using the commutant of 7(G).

Theorem 2.7. [1] Let m be a projective unitary representation of a
countable group G on a Hilbert space H such that B, is dense in H.
Then, 7 has the orthogonality index N, if and only if, m(G)" has the
cyclic multiplicity N, where 7(G)' denotes the commutant of 7(G).
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ABSTRACT. In this article, we study the dynamic behavior de-
scribing the transaction between bodies effective T-cell, naive T-
cell and chronic myelogenous leukemia in one side and drug in
the other side. The most important feature of the equations with
fractional order derivatives is their non-localization. Using this
system, we will study the optimized drug dose in chronic myel-
ogenous leukemia treatment with two methods namely targeted
therapy and broad cytotoxic therapy. Even the drug dose is im-
portant for cancer specialists, the weakness of immunology system
in cancer affected patients, may results in additional problems for
their body. Our goal is to find the best treatment regimens that
minimizes the cancer cell count and the deleterious effect of the
drugs for a given patint. We examine the optimal control setting
analytically, and include Grunwald-Letnikov numerical solutions
to illustrate the optimal regimens under various assumptions.
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1. INTRODUCTION

Chronic myelogenous leukemia (CML) is a kind of blood cancer,
and Fokas and Adimy have presented CML models in 1991 and 2005,
respectively. Recently, use of the models for analyzing the cancer reac-
tion against drug therapy could assist physicians in cancer treatment.
Therefore, using optimized control methods, which minimized damages
to body, the drug dose can be optimized. In this article, at first we will
introduce a fractional diffrential equations (FDE) model to present the
interaction between naive T-cells, effectors T-cells, and CML cancer
cells in cancer dormancy. Our goal in this work is to minimize the
cancer cell population and the detrimental effects of the two types of
drugs to the body of a hypothetical individual. We discuss the model
with controls and present the objective functional, state the necessary
conditions for the optimal control pair and charactrize optimal control
pair in terms of the solution of the optimality system, which determind
by using Grunwald-Letinkov method.

2. THE CML MODEL

The model that we consider here is a three cells population model
describing the interaction between the cancer cell population (C'), the
naive T-cell population (7},) and effector T-cell population (T%) [1]. We
assume that the effector T-cells are specific to CML, activated by the
presence of CML antigen and if we suppose these three cells evolve with
independent variable time, then we can present our model in the form
of FDE as follows;

C
DT, = s, — tyd T, — k., T, | — | ;
t S u2()n (O+77)

C C
DaTe = nknTn ~ . eTe = t deTe - eCTe;
vt <C+n)+a (C+n) ualt) !
(2.1)

DyC = (1 —uy(t))r.Cln (Cgax> —us(t)d.C — ~.CT..
In this system 7,,(0), 7.(0) and C(0) are known initial values and time
dependent drug efficacies which incorporated by u(t) and us(t). All
of the parameter values in the above equations are assumed to be pos-
itive. Among the several discretization methods for D', we use the
one generated by Grunwald-Letnikov [2]. In this method D%z(t) is

approximated by
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(7]
Dz(t) = lim Iy (~1) (jf):c(t — ),

l—0o0 -
Jj=0

L is step size and [t]is the integer part of t. Using this method for

system (2.1), D%z(t) is replaced by ngg C¢x(tnj), where t,, = nl
and C% is Grunwald-Letnikov coefficients defined by

1
co=1  Co=(1--—Ne j-012 ..
J
Now, system (2.1) can be discretize as follows

Sn — Z?:l C?(Tn)n—j

Tn n — c )
(Tn) co + dpuz(t) + kn(524)

ankn(Tn)n(CSin) - Z?:l c?(Te)N—j

CO—FdeUQ(t)—F’yeCn—ae(csin) )

_ - 2?21 G (C)n—j
C10 - (1 - ul(t)rcln(cmax) + chZ(t> + fYC(Te)Tl .

Cn

e)n

(C)n

3. OPTIMAL CONTROL SOLUTION

Now we characterize the optimal control pair (u;*, us*) which gives
the optimal drug dosage The existence of an optimal control pair is
guaranteed by the compactness of the control and state spaces and
the convexity of the problem. By considering the following objective
functional;

tr B B
Minimize  j(ui,ug) = / C(t) + %ul(t) + 72u2(t))dt.
0
We apply the Pontryagin Maximum [3] Principle FDE from to obtain
the following optimality conditions; [4]

OH C C

D?S[?l(t) = _3Tn = pruad, + 901kn(c—+n) - SOZ&nkn(C—M);
OH C
D?@Z(t) = Tar = —S02046(C n 77) + pousde + P2 X C' + w3 C'
o oH 7
Dips(t) = 50 = ¢1knTnm—(S@2ﬁ(C + 1)} (e Totank, T+ oo To—

e3((1 — ul)rc(lncgax —1) —ued, — T A, — 1);
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o B OH B C _
oH C C
DOTL(t) = ——— = —a,k,Th | —— | = T, | —— £)d. T.4~.CT.;
PTe(?) 0py (C+n) ¢ (C+n)+u2() o
DeO(t) = _g_i = —(1 —uy(t))r:Cln (CTC”,“””) + us(t)d,C + ~.CT..

wi(ty) =0, 1=1,2,3.
where the Hamiltonian H is calculated as;

H = O() + 2hun(t) + S2us(t)) + 01 (D) + oo DY) + 5( D5 0)
The Hamiltonian must be maximized with respect to the controls at
the optimal control pair; thus by regarding m; < w(t) < M; and
me < us(t) < Ms, we would have:
* (p3TcCln(Cné’az ) . * SoldnTn + 902deTe + ()03ch

uy = Bl ) Uy — 32 .
Now we are able to use Grunwald-Letnikov method for discretzating
the optimal control program and the numerical results could be carried
out by using matlab software. The numerical simulation for a patient
determined by TABLE 1 will be demonstraited in oral presentation.

TABLE 1. Patient features

Sn dp, de d. kn U Qp Qe Crmaz Tc e Ac

0.29 035 .40 0.012 0.066 140 0.39 0.65 160000 0.011 0.079 0.058
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