Scientia Iranica E (2020) 27(4), 2057-2068

A h Sharif University of Technology
Scientia Iranica
Transactions E: Industrial Engineering

http://scientiairanica.sharif.edu
SCIENTIA
IRANICA

An effective solution approach to multi-objective
fractional fixed charge problem with fuzzy parameters

A. Mahmoodirad®*, S. Niroomand®, and F. Hosseinzadeh Lotfi®

a. Department of Mathematics, Masjed-Soletman Branch, Islamic Azad University, Masjed-Soleiman, Iran.
b. Department of Industrial Engineering, Firouzabad Institute of Higher Education, Firouzabad, Fars, Iran.
c. Department of Mathematics, Science and Research Branch, Islamic Azad University, Tehran, Iran.

Received 9 January 2018; received in revised form 17 November 2018; accepted 31 December 2018

KEYWORDS Abstract. A multi-objective fixed charge problem in the presence of several fractional
objective functions with triangular fuzzy parameters is considered in this study. The same
problem has previously been tackled by Upmanyu and Saxena [1] adopting a method
containing wrong mathematical concepts (see the commentary of Kaur and Kumar [2]).
To overcome these shortcomings in the literature, an effective solution approach based on a

Fixed charge problem;
Fractional objective
function;

F th ; . . . ..
e e typical goal programming approach is proposed to solve the problem for obtaining a Pareto-

Goal; . . . .
o . optimal solution. The proposed approach considers the shortcomings of the method of
programming. . . . -
Upmanyu and Saxena [1] and applies no ranking function of fuzzy numbers. In addition, the
goal programming stage considers no preference of the decision maker. The computational
experiments provided by an example from the literature prove effectiveness of the proposed
approach.
(© 2020 Sharif University of Technology. All rights reserved.
1. Introduction example, in the field of facility planning problems, the

fixed charge can be defined as establishing cost of a
facility; in the field of transportation problems, it may
be the fixed cost of sending an amount of product
between two nodes; and in the field of scheduling
problems, set-up times can be considered for the fixed
charges.

As the fixed charge problem is an interesting
problem in the field of optimization, it has been tackled
by many researchers through different approaches.
Steinberg [4] solved some small-size instances of the
problem adopting a branch and bound algorithm.
In some other studies like [5-7], the approximation
based methods have been of interest in solving the

, fixed charge problem. The problem consists of a

. Corresponding author. I R . R A
E-mail address: alimahmoodirad@gmagl.com (A. minimization concave objective function over a convex
Mahmoodirad) set of feasible solution areas. Therefore, in more recent
studies, the fixed charge problem has been considered
doi: 10.24200/sci.2018.50229.1588 as a fixed charge transportation problem and solution

The fixed charge problem was first introduced in [3].
It was a typical mixed-integer programming problem
in which there were some fixed charge values for the
variables that took positive amounts in a given feasible
solution. As the fixed charges are used in the objective
function of the fixed charge problem, the problem has
a high degree of non-linearity that should be linearized
using additional constraints. With regard to the
wide range of applications of the fixed charge problem
to business and engineering fields, the fixed charge
may have different interpretations and measures. For
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approaches consisting of finding the extreme points
and ranking their objective function values in order to
find the global optimal solution have been considered
for solving them (see [8]). Notably, in such solution
approaches, in the case of non-degenerated problems,
any extreme point would be a local optimal solution.
Recently, fixed charge problems with both concepts of
fixed and variable costs were used in the network flow
problems by Gendron and Larose [9] and in the facility
location problems by Ferndndez and Landete [10] (see
also [11,12]). Furthermore, Arora [13] introduced a
systematic approach that found an exact solution to
the fixed charge problem. For more information on
fixed charge based problems, the studies [14-16] can
be referred to.

On the other hand, the fixed charge problem
becomes more difficult when considering a fractional
objective function. In linear programming, considering
a fractional objective function turns it to a non-linear
form (see [17,18]). In such cases, the problem becomes
more difficult to solve exactly. As an example of
fractional objective function, the objective function
achieved by dividing unit based benefit by unit based
investment can be mentioned, which is applicable to
economical environments. Turning back to the fixed
charge problems, Almogy and Levin [19] introduced a
fixed charge problem with fractional objective function
that might have many applications, e.g., to measuring
any economic criterion by a fraction. The study
considered the ship routing problem and maximized
the profit gained in a unit of time in a route. For
more details on the problems with fractional objective
function, the studies [20,21] can be referred to.

This study focuses on a typical version of the
fractional fixed charge problem. A fixed charge
problem with several fractional objective functions
in which each objective function includes triangu-
lar fuzzy parameters is to be solved. It is named
Fuzzy Multi-objective Fractional Fixed Charge Prob-
lem (FMFFCP). FMFFCP has previously been tackled
by Upmanyu and Saxena [1] using a fuzzy ranking
based method, which contained wrong mathematical
concepts. The shortcomings and errors of the method
of [1] have been discussed in a commentary offered by
Kaur and Kumar [2]. However, no serious study has
been performed on FMFFCP. The main contribution of
this study is solving FMFFCP by a goal programming
approach, which uses no ranking function of fuzzy num-
bers. The approach adopts a linearization technique for
each objective function, separately, to find its related
goal. Then, a typical goal programming approach is
employed for finding a Pareto-optimal solution to the
FMFFCP. Finally, the performance of the proposed
approach is evaluated by a numerical example taken
from [1].

The remainder of the paper is organized in five

sections. Section 2 presents some basic definitions
and concepts of fuzzy theory and optimization theory.
Section 3 introduces the FMFFCP, analyzes its for-
mulation, and deals with its non-linearity. Section 4
organizes the goal programming based solution ap-
proach proposed for the FMFFCP. Section 5 contains
an illustrative numerical example from the literature
to analyze the performance of the proposed solution
approach provided in the previous section. Finally, the
paper is ended by remarking on some conclusions in
Section 6.

2. Basic concepts

Some basic definitions of fuzzy theory, which will be
applied later in this paper, are given in this section.

Definition 1. Let X be a non-empty set of elements
z. A fuzzy set A in X is defined by a set of ordered
pairs A = {(z,p;5(2)); € X} pi(x) : X —[0,1] is

the membership degree of z in A and it is called the
membership function of A.

Definition 2. A triangular fuzzy number is shown
by A = (a', a?, @*) with the membership function as
follows:

1

0 r<a
z—al 1 < < 2
i ) = al <z <a
HA (:E) - a;’—zz 2 <3< ad (1)
a’—a =7 =
0 x> ad

Definition 3 [22]. A triangular fuzzy number A =
(a', a®, a®) is said to be non-negative if a' > 0.

Definition 4 [22]. Let A = (a', a®, %) and
B = (b', 1%, b°) be two non-negative triangular fuzzy
numbers. Then, the following fuzzy operators are
defined: A@ B = (al +0'a? + b2, a% + b?’)7 AOB =
(a' = b%,a? —b%,a® + '), A® B = (a'b',a®h?,a’h%),
and A+ B = (“— a ‘;—)

Definition 5. If Z = (Z!, 2%, Z%) is a triangular fuzzy
objective function being calculated from triangular
fuzzy parameters or variables, according to the concept
of component-wise optimization (see also [23]), the
following optimization problem:

min Z = (21, 2%, 7%), (2)
is equivalent to the following multi-objective optimiza-
tion problem:

min Z!
min Z2 (3)

min 73
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Definition 6. Let X* be a feasible solution to
Problem (3). Then, X* is called an efficient or a
Pareto-optimal solution if there is no other feasible
solution X such that Z' < Z™, ¢ = 1,2,3 with at
least one strict inequality.

3. Fuzzy Multi-objective Fractional Fixed
Charge Problem (FMFFCP)
As mentioned in [1], FMFFCP is formulated as follows:
min Z (X) = (Zl (X), 25 (X),os 2, (X)) :

subject to:

Zaijdf]‘ = bl 1= 1,2,...7777, (4)
j=1

;>0 j=1,2,....n

where, p is the number of objective functions each of
which is defined as follows:

n ~
> Crjri+ D Iy
_ 2

M=

Z.(X) = nJN RJN r=1,2,...,p.
Zdrjxj+ Zfrj + (5)
j=1 j=1

In the above formula, ¢,; and J,«j are triangular fuzzy
variable charges for the variable z;, while F,; and
fr; are triangular fuzzy fixed charges for the variable
x;. Since for each objective function, the condition
n o _ n o _

drjz; + 3 frj + 4 > 0 is assumed, %, is a non-
=1 j=1

J
negative triangular fuzzy parameter.

Each of the fixed charges F,; and f,; is of a step
function (see [24-26]) with [ steps defined as follows:
1
Frj:ZéTjkérjk 7’:1727...7]), j:1727"'7n7 (6)
k=1

l
frjzzgrjknrjk T:1727~~~7P7 j:1727“'7n' (7)
k=1

In the above step functions, 6é,;, and 7n,;;, are binary
variables defined as follows:

1 ifA 1<z <A
S PR (®)
0 otherwise

1 ifBr'7k,1 <x'SBr'k
Nrjk = - ! ! (9)
0 otherwise

Ap (with the condition 0 =
A”'o < Arjl < < Ale) and BTjo, Brj17...7Ble,
(With the condition 0 = BTjO < Brjl < ... < Ble)
are constant values, which determine the limits of fixed
charges. Notably, the values of érjk, Grjks Arji, and
B, i, are defined by the decision maker.

where Ao, A1, .

Considering Egs. (5)—(9), the FMFFCP formu-
lated in Eq. (4) is reformulated by Model (10)—(15)
in which the set of Constraints (12)—(14) is equivalent
to the set of Constraints (8) and (9).

min Z(X) = (21 (X), 22 (X), . Z, (X)), (10)

subject to:
n
S ajzi=b  i=1,2,..,m, (11)
j=1
1 if Ar]}k*l <z; < Arjk
Orjr = .
0 otherwise
r=1,2,...p, j=1,2,...n, k=1,2,..,1, (12)

o 1 if Brj71€,1 <z; < Bvrjk
ik = 0 otherwise

r=1,2,....p, j=1,2,...n, k=1,2,...0, (13)
5rjk777rjk € {071}
r=1,2,...,p, j=1,2,..,n, k=1,2,..,1, (14)

z; >0 i=1,2..n, (15)

where:

™

n [
@i+ 22 20 Grjkbrjk
j=1k=1

7, (X) =
o drjTi 4+ 30 Y0 GrikNejk +
j=1 j=1k=1
r=1,2,..,p. (16)

In the next section of the paper, an effective solution
approach is proposed for solving Model (10)—(15) to
obtain a Pareto-optimal solution.

4. Proposed solution approach

The FMFFCP formulated by Model (10)—(15) is solved
in this section. Before starting to explain the methodol-
ogy of the proposed approach, having a look at the only
previous study focusing on the FMFFCP is necessary.
As mentioned earlier, Upmanyu and Saxena [1] pro-
posed an approach for solving the FMFFCP. In their
proposed approach, a critical error exists that affects
all steps and, in most of cases, gives a wrong solution.
In summary, the approach applies a fuzzy ranking
function in an absolutely wrong way. The details of the
errors of the approach can be found in a commentary
written by Kaur and Kumar [2]. Therefore, to tackle
the FMFFCP in an effective way for obtaining a good
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Zl (C%‘]? rjy’ T]) x] + Zlkzl ( rjk? r]k,?Gij/\‘,> 67‘]1‘
Z.(X) = - ! r=1,2,...p. (17)

b
n

l
; (W85 2 ) 23+ 32 52 (b 8 920 e+ (01 72299)

Box 1

n l

(Z C,,,].ZL'] Z g 7‘]/\ T“Jk é

HM:

l
Z 7’]1\ TJk7 Z erx] + Z Z G”/\(Sr]k)

J=1k=1

Z.(X)=
n n ! noo n ! . n n l
2 iy + 3 B Ggeegh + 1 2 A0+ 3 3 Gk £ 2 dyms + B3 02k + 7
J J J J J
j=1 j=1k=1 j=1 j=1k=1 j=1 j=1k=1
r=1,2,...,p. (18)

Box II

Pareto-optimal solution, a goal programming based
solution approach is proposed in this section.

n l
Z Z r]k TJk

1=
q»—t

in 7l (X)) = 7 j=1k=1
The FMFFCP formulated by Model (10)—(15) has min 7, (X) = — S
two core difficulties to be solved, which are (1) its Z B+ S g mmmk + 43
multi-objective nature and (2) its non-linear nature 7=t J=l k=1
arising from the fractional multi-objective functions. r=1.2, 1, (20)

To overcome these difficulties, a solution approach is
proposed and detailed here. The proposed approach is
explained in the following steps:

n l
Z Z r]k T]k

i
('3
l\J

. 2 7 j=1k=1
min 77 (X) = — —
Step.l. As the objective functions of the FMFFCP S&zi+> Yg T]kﬁmk + 2
contain triangular fuzzy parameters, expand them by =1 j=1k=1

Eq. (17) as shown in Box I. They are more expanded
by Eq. (18) as shown in Box II. Now, based on r=1,2,...p, (21)
the division operation of fuzzy numbers, Eq. (18) is
converted to the triangular fuzzy value (Eq. (19)) as
shown in Box III. In summary, objective function (16)

n l
?’ E Z r]k T]k

'Mﬁ

is converted to objective function (19). min 73 (X) = n] - n] 1lk :
Sodiwi 4 30 Y gk
Step 2. Using the concept of component-wise opti- J=1 Jj=lk=1
mization (explained in Section 2), reformulate the
FMFFCP as the following multi-objective problem: r=12..p, (22)

n n l n n
Z Cr] Z Z r]k TJ/\ Z c Z Z r]k T]’\‘ Z CE Z 2 r]k 7’]1\‘
Z (X)— =1 j=1k=1 71=1 1=1k= =1 Jj=1k=1
r - n n ! no n l . . T n n l N
a3+ -21 kZ 9 iknrir + 3 -21 dz;w; Z Z‘ 97 ikNrik + _Zld i+ Z‘ Z Gyl + 7
]:1 = =1 = : =1 = =1k=1
r=1,2,..,p. (19)

Box III
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subject to:
Zazjfﬁj =b;, 1=1,2,..,m, (23)
j=1

1 if Aijkfl <z; < Arjlc
Orjk = .
0 otherwise

r=1,2..,p, j=1,2,...n, k=1,2,...1, (24

o 1 if Brj,k—l < &y < Brjk
ik = 0 otherwise

r=1,2,py j=1,2,n, k=1,2,..,1 (25)
8rjksMrjk € {0,1}

r=1,2,p, j=1,2,n, k=1,2,...1, (26)
z; >0 =12 ...n. (27)

Eqgs. (20)—(27) contain 3p objective functions as there
are originally p triangular fuzzy objective functions
in the FMFFCP and, according to the procedure of
this step, each one is converted to three objective
functions.

Step 3. Obtain a goal for each objective function of
Eqgs. (20)—(27) by solving the following models. The
goal for the objective function Z!(X) is shown by z1*
and so on:

n w1

1 1
2ot 2 3 Grigbegn
J=1 j=1k=1

1+ _ Jmin Zi (X) =~ 0 1
r 7'2::1 dijzj +7_Z::1 L:Z::1 9,;9’,1-;". Nrjk +’Y,§
Subject to Constraints (23)—(27)

r=1,2,..,p (28)

n n 1
2 2

Zl it Zl kZl G inbrik

j= i=1k=

72 _

2« _ JminZ7 (X) = = S

r > A2t X gl ek t?
i=1 j=1r=1

Subject to Constraints (23)—(27)

r=1,2,..,p, (29)

" n 1
3 3
> ezt 0 3 Gripbek
j=1 j=1k=1

R _

3¢ Jmin 72 (X) = — : T

r '21 dzi+ '21 ;21 TR T e
j= J=1k=

Subject to Constraints (23)—(27)

r=1,2,..,p. (30)

For obtaining the goals, as there are 3p objective
functions in the multi-objective model of Step 2,

in this step, 3p goals should be obtained. Hence,
3p individual models should be solved, which are
summarized in Models (28)—(30). It is notable that
when any of Models (28)—(30) is solved for a given
objective function, say r, Constraint sets (23)—(27),
which are originally related to all » € {1,2,...,p},
consider only the given r, not all of them.

To linearize Models (28)—(30), the non-linear
Constraints (24) and (25) for any given combina-
tion of 7,7,k are linearized as the constraints z; —
Avjr—1 < Méyjp and z; — Brjr—1 < Mnjk,
respectively, where M is a large positive value lower
bounded by max{A,;; — A.j1,Bri — Brj1}. Fur-

7.

thermore, each of Models (28)—(30) is a crisp formula-
tion with fractional objective function. The fractional
objective function can be linearized with the help of
the method introduced by Charnes and Cooper [27].
To show this linearization procedure, as an example,
Model (28) is linearized here. The others follow a
similar procedure.

To linearize Model (28), first, the conversion
n n l
o ddai+ 0 Y g2 ek +72 =  is applied, where
j=1 j=1k=1

T is a continuous variable (T" > 0). Therefore,
Model (28) for its r-the objective function is con-
verted to the following non-linear model (both sides
of Constraints (23) and (27) and the linearized form
of Constraints (24) and (25) are multiplied by T'),

n n l
min Z! (X) = Zcijij + Z Z GrxbrnT
j=1

7=1 k=1

subject to:

n n l
ZdijxiT"'Zngg‘knka—F’yfT: 1, (31)
j=1

j=1k=1
n
E aijij = blT 1= 1727 ey m,
j=1

2T — ApjprT < Mé, ;T
i=1,2m, k=1,2,..1,
;T — Brj 1T < Mn, T
i=1,2m, k=121,
Orjks My € 10,1}
z; T >0 1=12,...,n.

To linearize Problem (31), some conversions are
needed. To this aim, the new variables Y; = 2,7,
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Arje = 6,511, and Q. j; = 1,1 are defined. Then,
Problem (31) is converted into the following:

n n l
min Z) (X) =D el Y+ Y > Grar,  (32)

j=1 j=1k=1

subject to:

n no1
dejY]— + Z ngjkﬂrjk +9T =1, (33)
7j=1

7=1 k=1
SayVy =bT  i=1,2,m, (34)

Y = Arje 1T < MA

i=1,2,n, k=1,2,..1, (35)
Y; = Brjr1T < My

J=1,2m, k=1,2,..1, (36)

Avjr < Mbyjy,

A <T  j=1,2..n, k=12_.1, (38

A 2T = M (1 —6,51)

Ay >0 j=1,2..n k=12, (40)

QTjk S Mnrjk:

O <T  j=12..n k=12, (42)

Q>0 =120 k=12, (44)
brjk> Nrjk € 10,1}
i=12...n, k=12 ..1, (45)
Y;>0, T>0 j=1,2 . n (46)
Model (32)—(46) is a linearized version of Model

(28), where Constraints (37)—(40) are equivalent to
the term A,;;, = 6,47 and Constraints (41)—(44)

are equivalent to the term Q.;, = 7,;,T. These
sets of constraints allow A,;; € {0,7} and Q. €
{0,T}. The other non-linear problems from the set
of Problems (28)—(30) are linearized in the same way.

Step 4. After obtaining the goal of each objective
function, we go back to solve Model (10)—(15). As,
Model (10)-(15) was reformulated to Model (20)-
(27), we introduce an effective goal programming
approach for solving the reformulated model (for
more information about goal programming, see [28—
32]). Thus, considering the goals of each objective
function obtained in Step 3, Model (20)-(27) is
converted to the following non-linear formulation:

P P P
min > DI +> DX 4+ "D, (47)
r=1 r=1 r=1
subject to:

n 1 n l
Z rjzpj—’_ Z Z r]k T]k
—— +D!7—D,t=2"

J
n n !
Z Z Z T]knrjlv—’_’%‘

r=1,2,..,p, (48)

n 2 n [
2 rj Z Z r]k Tﬂk

7j=1 — *
n n l +DE —D2+ZZ$
> d; Z > Gr Nk 7
j=1 J=1k=1
r=1,2,..,p, (49)

n 3 n [
Zl rj Zl Z r]k 7"]IC
j= =1k=1

= +D3—_D3+:ZS>:<
n n l T T T
> d; Z z Gr ik + 77

j=1

r=1,2,..,p, (50)
DI DY =0 r=1,2,..,p, (51)
D D** =0 r=1,2,..,p, (52)
D¥D¥* =0 r=12..p, (53)

D,~,D;=, D}, D;*, DX D} >0
r=1,2,...,p, (54)

Constraints (23)—(27), (55)

where D!~ and DT are negative and positive de-
viations of objective function Z!(X) from its goal
2% respectively. The following issues are of interest

about Eqgs. (47)—(55):
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e As the objective functions are of minimization
type, an objective function can never be less than
its goal. Therefore, DI~ = D27 = D3~ =0
(Vr € {1,2,...,p}). As a result, Constraints (51)-
(53) can be removed from the model.

e As DI~ =D* =D3 =0 (Vr € {1,2,...,p}),
the variables D!~ , D?~ D3~ are removed from
the Constraints (48)—(50). As it is difficult to
linearize the non-linearity of these constraints, a
typical variable changing technique is proposed
here. To this aim, the variables are converted to
the fractions:

R1+

n l
+ Z Z T]knrjk + ’Vr
J=1k=1

i

S
@

<
Il
-

R2+

I

M:

2@ + Z Z 92Nk + 72

=1 j=1k=

<.

and:
R3T

i

=

Il
-

n l
+ 2 2 etk + 01
J j=1k=1
respectively, where the non-negative variables
R R** and R3T are used instead of the
variables D1, D?* and D3* in objective function
(47).
Considering the above issues, Constraints (48)—
(50) are reformulated as follows:

n !
ZC xa"‘Z ZGWA TJk_R1+

n

7j=1 j=1lk=1 1x
n n l =%r
Z Tj+ Z gjknrjk + ’yr
j=1 j=1k=1
r= 17 27 » Dy (56)
n 5 n l G 5 3 R2+
Z CT]I] + 2 Z rikCrik
J=1 j=1k=1 e
n ) n =%
Z drj$] + Z Z grjknr]k + Yr
=1 j=1k=1
r=12..p, (57)
n n l
Z ngiU] + Z Z Gr]ktsr]lv R3+
= J=1k=1 _ 3
n n =%
Z di]a;] + E E g knrjk + FYT
j=1 J=1k=1
r=1,2,..,p. (58)

Therefore, Model (45)—(55) is linearized as follows:

minZP:R$+ + ZP:R‘?ﬁ + ZP:R§+, (59)
r=1 r=1 r=1

subject to:

Zcmxj + ZZG,jkémk Rt

j=1 k=1

n n l
S d i 303 gl + i
j=1 j=1k=1
r=1,2,..,p, (60)

Zc”x] + Z Z Gm,ﬁmk R**

J=1 k=1

n n l
Z 4+ Z Z ik + Vs
7j=1

7=1 k=1

r=1,2,...p, (61)

Z CpiTj + Z Z Gmkérﬂc R

j=1 k=1

n n l
S s 4303 o 4 7!
j=1

j=1 k=1

r=1,2,..,p, (62)
RIYR*™ R¥* >0 r=1,2,.,p (63)
Constraints (21)—(26). (64)

Finally, solving Model (59)-(64) will result in a
solution to Model (10)—(15). The obtained solution
may be either a Pareto-optimal solution or only a sat-
isfactory solution to Model (10)—(15). Accordingly, a
Pareto-optimality test is proposed in the next step.

Step 5. To test whether or not the solution
obtained by Model (59)-(64) is a Pareto-optimal
solution to Model (10)—(15), consider the following
model and the consequent theorem. Notably, the
solution obtained by Model (59)—-(64) is supplied in
Model (65)—(69). Therefore, except for the notation
RIT, R*t R3t the other notation is constant here:

P P P
max Z RIT + Z Rt + Z R, (65)
r=1 r=1 r=1
subject to:
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Zcmxﬁ + Z Z Gmk‘sfﬂ@ +R*

7=1k=1

n n l
> ZZ ik + 2
j=1 =1 k=1

r=1,2,..,p, (66)
Zcmx] + Z Z Gr],ﬁmk + R2T
j=1k=1

n n l
S A >0 gk 1
j=1

j=1k=1
r=12,..p, (67)
RS ») WIS
7=1 k=1

n n l
Sodiai + >0 gl ek +
j=1

j=1k=1
r=1,2,..,p, (68)

R R R* >0 r=1,2.,p (69)

Theorem 1. If the optimal value of Problem (65)—
(69) for a solution obtained by Model (59)—(64) is zero,
then the obtained solution is Pareto-optimal solution to
Model (10)—(15); otherwise, it is not Pareto-optimal.

Proof. In order to simplify the proof, Problem (10)-
(15) is represented by the formulation below:

. fr(x)
min Z,. (X) = r=1,2,...,p,
=@
subject to:
x €09, (70)

while Problem (65)—(69) is represented by the following
formulation:

P
max E dy,
r=1

subject to:
fr(@) +dr —25g.(x)=0 r=1,2,..,p, (71)
r€eS
dr >0 r=12,...,p

Now, we assume that the optimal objective function
value for Problem (71) is zero and its associated
optimal solution ', also obtained by Model (59)—(64),
is not Pareto-optimal for Problem (10)—(15). Thus,
there should be a solution, say =", which is better than
z' by the following condition:

fr @) _ 1 (@) B

g0 (2 < 9 (@) r=12,..p, (72)
and 35 € {1,2,...,p} such that:

fi@") @)

g, () = g (@) (@)

Considering a non-negative slack variable of d,. /g, (z"),
i = 1,2,..,p for Inequalities (72) and (73), the
following equality is obtained:

fr(2") + d, _ fr (2")
gr (") gr (") gr(2)
r=1,2,..,p, (74)

where d = (dy,da,...,d,) > 0, d # 0. If we multiply
both sides of Eq. (74) by g, (2’ ) the following equation
is obtained:

fT (.%'”) + dr =

r=1,2 ..,p (75)

According to Eq. (75), it is concluded that (z”,d)
is a feasible solution to Problem (71), where d # 0.
The value implies that there is a contradiction with
the initial assumption (the optimal objective function
value of Problem (71) is zero) and the related optimum
objective function value must be positive. Therefore,
z' is a Pareto-optimal solution to Model (71).

In order to prove the theorem conversely, first,
we assume that 2’ is a Pareto-optimal solution to
Problem (10)—(15). Therefore, it should be shown that
the optimal objective function value of Problem (71)
is zero. To do so, a contradiction is considered by
assuming a positive value for the objective function of
Problem (71). Therefore, (Z,d) is a feasible solution to
Problem (71) with d # 0. As g, (%) >0, r = 1,...,p,
the constraints of the problem are rewritten by the
following equality:

=z r=1,2,..,p, (76)

where Z, = f.(2)/g, (Z)
can be obtained:

. Also, the following relation

<Z r=1,2,..,p. (77)
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As a result of Relation (77), ' is not a Pareto-optimal
solution to Problem (71). This claim is in contradiction
with the initial assumption (z' is a Pareto-optimal
solution to Problem (10)—(15)). Therefore, the optimal
value of Problem (71) must be zero.

5. An illustrative example

To study the performance of the proposed solution
approach detailed in Steps 1-4, an example of FMF-
FCP from the study of Upmanyu and Saxena [1] is
considered. In this example, there are two variables
(n = 2, hence j € {1,2}), two original constraints (m =
2, hence i € {1,2}), three objective functions (p = 3,
hence r € {1,2,3}), and three steps of fixed charges
(I =3, hence k € {1,2,3}). The data for the problem
is summarized in Tables 1 and 2. Notably, in Table
2, the intervals of are obtained by the data A,;o = 0,
A'r‘jl =1, Arj2 =2, Arj?) = o0, BrjO =0, Brjl =1,
B,j2 =2, and B,;3 =00 (Vr € {1,2,3},7 € {1,2}).
The original formulation of this example
(Eq. (78)) is shown in Box IV. Taking Steps 1-3 of the

proposed approach for Eq. (78), the goals of the goal
programming formulation of Step 4 are obtained. The
outputs of Step 3 on Eq. (78) and the data for the
example are depicted in Table 3. As nine problems
have to be solved in Step 3, the results for each
problem can be realized in the table.

Supplying the results of Table 3 to the goal
programming formulations (Egs. (59)—(64)) completes
Step 4 for the example.  Therefore, by solving
Eqgs. (59)—(64) for the data of this example, the results
in Table 4 are obtained. The results contain the
obtained solution and the triangular objective function
values of the FMFFCP. The triangular objective func-
tions can be extracted from Constraints (60)—(62).

It is notable that if the obtained results in Table 4
are used to test Pareto-optimality of the solution by the
proposed formulation in Step 5, the objective function
of Model (65)—(69) would be zero, which proves Pareto-
optimality of the obtained solution.

As the method proposed by Upmanyu and Sax-
ena [1] is based on wrong mathematical concepts (see
[2]), it cannot be effective for the case of FMFFCP.

Table 1. Some data on the example.

Crj dr; Fr
j=1 g= Jj=1 j=2
r= (7,8,9) (1,5,11) (2,4,7)  (56,7) (4,8,12)
r= (3,6,7) (4,8,15) (3,7,9) (7,9,13) (0,1,2)
r (1,3,5)  (1,4,9) (1,2,3)  (1,3,9) (0,2,4)
Table 2. Some data on the example.
r=1 r=2 r=3
érjl Orjk érjl Orjk G~rjl Orjk
k=1 0<z; <1 (20,22,27) (19,21,28) (15,16,17)  (12,14,16) (10,13,17)  (16,18,20)
i=1 & l<z; <2 (24,2526) (20,27,29) (14,18,22)  (12,13,15) (12,17,18)  (16,20,21)
k=3 2 < xj (21,23,25)  (25,26,27) (11,13,15)  (13,17,19) (14,17,20)  (17,19,22)
k=1 0<az; <1 (14,1822) (10,13,17) (16,20,21)  (24,25,26) (13,17,19 ) (20,27,29)
j=2 1<z; <2 (11,13,15)  (14,17,20) (17,19,22)  (20,22,27) (12,13,15 )  (25,26,27)
k=3 2<z;  (1516,17) (12,17,18) (16,18,20)  (21,23,25) (12,14,16)  (19,21,28)

Table 3. The goals and their related solutions for the example.

22, (xt, 25, T)

22 (xf, 25, T)

22 (xf, 23, T)

r=1 0.583, (1.14,2.57,0.008)
r=2 0.514, (3.5,1,0.11)
r=3 0.409, (5,0,0.015)

0.938, (2,0,0.012)
0.893, (5,0,0.007)  1.133, (2,0,0.012)
0.678, (2,0,0.008)

1.29, (2,0,0.012)

0.935, (2,0,0.016)

Table 4. Pareto-optimal solution obtained by the proposed approach for the example.

Z1(X)

Z2(X)

Z3(X) €r1 T2

(0.670,0.938,1.410 )

(0.667,1.016,1.5)

(0.462,0.7,1.017) 2 0
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5 izt G + G11168111 + Gr126112 + G1136113 + G1216121 + G1226122 + G1236123

21 + 315 < 10
w1 — Ay1o < Moé1 @2 — Ao < Mé121 @1 — Brio
1 — Ainn < Moz w2 — Ay < Mé122 1 — Bin
w1 — Ay1g < Moz @2 — Ajag < Mé12z 1 — B
w1 — Ag10 < Mba11 @3 — Agao < Mbaa1 1 — Baig
w1 — Ag1n < Mog1z w2 — Agor < Moz 21 — Bann
w1 — Ag1g < Moa13 @ — Agan < Mbgaz 1 — Baia
w1 — Az10 < Moz11 w2 — Azao < Mdszar 1 — Bzio
w1 — Azin < Mog1a x2 — Agar < Mdzas 21 — B3in
r1 — Az12 < Mé313

To — Agoo < Mbgaz x1 — Bsia

x1,x2 > 0.

Z1(X) == -
diizy + dia®e + Griamiin + GiieMiie + Guistiis + G2z + Gi2eMi22 + Gi2snies + T
Z (X) = 2121 + G222 + Go116911 + Go12691 + Go138215 + Ga210221 + Ga28200 + Glangang
2 == = - - - - - — —,
do121 + dooa + G211M211 + Go12M212 + §213M213 + G2217221 + Go22M222 + J2237223 + Y2
Z (X) = E3171 + G222 + G3116311 + Ga120310 + G3138313 + G3218321 + Ga2a8300 + Glanzdsas
3 I =~ ~ ~ ~ ~ ~ ~ ~
d3171 + d3owa + G311M311 + §3127312 + G3137313 + G321M321 + G3227M322 + 3237323 + V3
subject to:
3ZE1 + 9 Z 6

< Mm@ — Biao < Mma
< Mnmi2 @3 — Biar < Moz
< Mnmis @3 — Biaa < Mo
< Mno11 @2 — Baag < Mneoy
< Mna12 @3 — Bagr < Mmooz
< Mno1z @3 — Baga < Mnaas
< Mnzi1 @2 — Bzag < Mnzo
< Mnz12 @3 — Bgar < Mnsa
< Mnss
11150112, 0113, 0211, 6212, 0213, 0311, 6312, 0313, 0121, 0122, 6123, 0221, 0222, 6223, 0321, 0322, 6323 € {0,1}

M1, N112, 713, 72115 212, 1213, 7311, 173125 11313, 121, M122, 71235 11221, 11222, 11223, 113215 11322, 11323 € {07 1}

To — B3os < Mnsa3

Box IV

That is, the method of Upmanyu and Saxena [1] cannot
guarantee obtaining a good solution, especially with
large-size instances. Instead, the proposed solution ap-
proach in this study tries to overcome the shortcomings
of the approach of Upmanyu and Saxena [1], e.g., using
ranking functions. The proposed approach does not use
any ranking function, which is an important advantage
for solving fuzzy problems. On the other hand, the
proposed approach can easily solve large-size instances
of the FMFFCP. Finally, it is notable that the goal pro-
gramming in Steps 3—4 of the proposed approach is not
constructed based on preferences of the decision maker.

6. Concluding remarks

In this study, a Fuzzy Multi-objective Fractional Fixed
Charge Problem (FMFFCP) consisting of several frac-
tional objective functions with triangular fuzzy param-
eters was considered. The problem had previously been
tackled only by Upmanyu and Saxena [1] through a
method containing wrong mathematical concepts (see
the commentary of Kaur and Kumar [2]). To overcome
the shortcomings of this method, a goal programming
based solution approach was proposed to solve the
FMFFCP for obtaining a Pareto-optimal solution. The



A. Mahmoodirad et al./Scientia Iranica, Transactions E: Industrial Engineering 27 (2020) 2057-2068 2067

proposed approach applied no ranking function of fuzzy
numbers and its goal programming stage considered no
preference of the decision maker. The computational
experiments provided by an example from the litera-
ture proved effectiveness of the proposed approach.
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