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Abstract

In this paper we propose a fuzzy goal programming method for ob-
taining a satisfactory solution to a bi-level multi-objective absolute-
value fractional programming (BLMO-A-FP) problems. In the proposed
approach, the membership functions for the defined fuzzy goals of all
objective functions at the two levels as well as the membership functions
for vector of fuzzy goals of the decision variables controlled by upper
level decision maker (ULDM) are developed in the model formulation
of the problem. Then fuzzy goal programming technique is used for
achieving highest degree of each of the membership goals by minimiz-
ing negative and positive deviational variables. The method of variable
change on the under- and over-deviational variables of the membership
goals associated with the fuzzy goals of the model is introduced to solve
the problem efficiently by using linear goal programming methodology.
Theoretical results is illustrated with the help of a numerical.
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1 Introduction

The concept of the Bi-level programming problem (BLPP) was first introduced
by Candler and Townsley [1] in 1982. Bi-level programming problem is a spe-
cial case of a multilevel programming problem (MLPP) of a large hierarchical
decision system. In a BLPP, two decision makers (DMs) are located at two
different hierarchical levels, each independently controlling one set of decision
variables and with different and perhaps conflicting objectives.

In the hierarchical decision process, the lower-level DM (LLDM) executes
his/her decision powers, after the decisions of the upper-level DM (ULDM).
Although the ULDM independently optimizes its own benefits, the decision
may be affected by the reaction of the LLDM. As a consequence, decision
deadlock arises frequently and the problem of distribution of proper decision
power is encountered in most of the practical decision situations.

Fuzzy goal programming (FGP) is an extension of the conventional goal
programming (GP) introduced by Charnes and Cooper [2] in 1961. As a robust
tool for MODM problems, GP has been studied extensively in [3] for the last 35
years. In the recent past, FGP in the form of classical GP has been introduced
by Mohamed [4] and further studied in [5, 6].

Abo-Sinha [7] discussed multi-objective optimization for solving non-linear
multi-objective bi-level programming problem in fuzzy environment. Baky [§]
studied FGP algorithm for solving decentralized bi-level multi-objective pro-
gramming problems. In this study, we formulated FGP algorithm for solving a
bi-level multi-objective fractional programming problems with absolute-value
functions. A bi-level multi-objective absolute-value fractional programming
problems involves a single decision maker viz. upper level decision maker with
multi-objectives at the upper level and a single decision maker viz. lower level
decision maker with multiple objectives at the lower level. The objective func-
tions of each level decision maker are absolute-value in natural and the system
constraints are linear functions.

2 Problem Formulation

Let both the ULDM and the LLDM have a motivation to cooperate with each
other and try to minimize his/her own benefit, paying serious attention to
the preferences of the other. Then, the vectors of decision variables X; =
(i, 2%, ..., 27") and Xy = (z3,22,...,25%) where n = ny + ny, are under the

control of the ULDM and LLDM, respectively. Also we assume that
Fi(Xl,Xg) :R"™ x R — R™ 1= 1, 2,

be their respective differentiable absolute-value preference functions. Such a
BLMO-A-FP problem of minimization type can be presented as [§]
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(Upper Level)
H)l{ilnFl(XlaX2) = H)l(iln(fll(leXﬂ, fr12(X1, Xo), ..o, fimi (X4, X2)),

where X5 solves
(Lower Level)

II}(iZH Fo (X, Xo) = H}(iZH (for (X1, X2), foo (X1, X2), . . ., fam. (X1, X2)),

subject to

X e S={X=(X1,Xy) € R'A X1 + A X bbe R"} #0. (1)

IV I IA

Here

Qi+ Yp— Cik| Tk . .

fij (X1, Xs) = B+ 0, dusle] 1=1,2, 7=12,...,m;,, (2)
where X is unrestricted, m;(i = 1,2) are the number of DMs objective func-
tions, m is the number of the constraints, o;; and 5;;(i = 1,2, j=1,2,...,m;)
are the scalars, A; and A, are constant matrices, ¢ and dy. (i = 1,2, k =
1,2,...,n) are unconstrained in sign, without loss of generality it is customary
to assume that §;; + >0, dix|zix| > 0. Also we assume that ll_-j < fii <
(i = 1,2, j = 1,2,...,m;) where [;; and u;; are, respectively, upper and
lower bounded of f;; (X1, Xs).

3 Formulation of the FGP Problem

In BLMO-A-FP, if an imprecise aspiration level is assigned to each of the
objectives, then the fuzzy objectives are termed as fuzzy goals.

The solutions usually are different because of conflicts of nature between
two objectives. Therefore, it can easily be assumed that all values larger
than or equal to u;; (1 = 1,2, j =1,2,...,m;) are absolutely unacceptable
to leader and follower, respectively. So u;; can be considered as the upper
tolerance limits of the respective fuzzy objective goals. Then, membership
functions g, (fi; (X1, X2) for the ijth fuzzy goal can be formulated as

1 fij < Zij
Ui — fii (X1,X 7 =
,ufij(fij(leXQ) = J—ﬁfzgj(—l-zi—Q) lij = fij = Uiy (3>
0 fij > Uij

To build the membership functions for the fuzzy goals of the decision vari-
ables controlled by ULDM, the optimal solution X* = (X7, X;) of the upper
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level MO-A-FP problem should be determined first. We consider in this pa-
per the FGP approach of C. T. Chang [9] that solve fractional programming
problem with absolute-value function, to solving the first-level of problem. In
section 5, the FGP model of Chang for solving the ULDM problem, is presented
to facilitate the achievement of X* = (X7, X3).

Let t& and ¢ (k =1,2,...,n1) be the maximum acceptable negative and
positive tolerance values on the decision vector considered by the ULDM. This
is a triangular fuzzy member [10]. The tolerance give the lower level DMs
an extent feasible region to search for the satisfactory solution. The linear
membership functions for the decision vector X; = (z1,z%, ..., z}!) controlled
by the ULDM can be formulated as

xlf—(xlf*—tﬁ)

kx L k ko

ty
pop(2)) = Gl o < b < b R (4)
k
0 otherrwise
k= 1,2,...,71,1.

It is mentioned that the tolerance ¢~ and t£ are not necessarily same. Also
the DM may desire to shift the range of x;. Following Pramanik and Roy
[11] and Sinha [12], this shift can be achieved. In decision making situation,
the aim of each DM is to achieve highest membership value (unity) of the
associated fuzzy goal in order to obtain the absolute satisfactory solution.
However, in real practice, achievement of all membership values to the highest
degree (unity) is not possible due to conflicting objectives. Therefore, deci-
sion policy for minimizing the regrets of the DMs for all the levels should be
taken into consideration. Hence, each DM should try to maximize his or her
membership function by making them as close as possible to unity by mini-
mizing its negative-and positive-deviational variables. Therefore, in effect, we
are simultaneously optimizing all the objective functions. So, for the defined
membership functions in (3) and (4), the flexible membership goals having the
aspired level unity can be represented as

p’fij(.fij(XlaX2)) +dz_] - d;; =1, i= 1>2a ] = ]-72a ey My,

,uxzf(x’f)jtd,; —dif =1, k=1,2,...ny,

or equivalently as

uij — fi (X1, Xo)

U;j — l,’j

+dz_]_dz—;:1’ 'é:1’2, j:1,2,...,mi,

o — (" — t)
t

+dim —dit =1, k=1,2,...n4,
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()" + 8

t

here d, = (dy~,dy™), dif = (di*,dif") and dy, dy~, dif~, df, di™, dit >0

with dj; xdf: =0,i=1,2, j=1,2,...,m;, dy xd;" =0and d;i xd" =0,

k=1,2,...nq, represent the under-and over-deviational, respectively, from the

aspired levels. Now, FGP approach to BLMO-A-FP problem can be presented
as:

R G RN
_'_dk _dk :1’ ]{7:1,2,...71,1,

mi ni
MinZ =3 wi;(dy; +dfy) + Y [wp (dy* +di7) + o (dif +df)]
k=1

J=1

+ ) wa(dy; + dy)

j=1
subject to
_i'_ ZXvX — . .
i _fﬂ(_l 2>+dij—djj:1, i=1,2, j=12,...,m,
uij—lij
k kx L
— —t
- (ﬁi gl gt = k=12 m (6)
k
kx | 4R k
t
(zl +t£) xl_‘_dkR__dllj—‘r: ) k:1a2> n
k

In the present formulation, numerical weights w;;,(i = 1,2, j=1,2,...,m;)
wf and wf (k=1,2,...ny) are determined as [4]
1

'UJZ']': — = i:1,2, j:1,2,...,mi,
Uij — Lij
1 1

wy = —, wif=—, k=1,2,...n. (7)
¢ ¢

4 Linearization of Membership Goals

The ijth(: = 1,2, j =1,2,...,m;) membership goal in (6) can be presented

as

1
h,-ju}j — h,’jfij(Xl,Xg) + dl_] — d;; =1 where hij = — l— .
Uij — lij
Introducing the expression of f;;(X1, X3) from (2). The above goal can be
presented as

Qij + Dpy Cik|Tk]
Bij + X1 dik| k|
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or equivalently as

—hij(cu; + Y calarl) + di; (B + D dilwrl) — 5 (B + D dirlak])
k=1

k=1 k=1
= (1 = hijuii) (Big + D dir|wi]).
k=1

Hence we have

(—hijeiw — Ldin) D |ee| + di; (B + > dilaew]) — df (85 + Y diwla])
k=1 k=1 k=1

= LijBi + hijaj, (8)

J

o __ _
where Lij =1- hijuij.

Letting D;; = di;(8i; + Sizy dirlzkl), Dij = dif(8i; + Xhey dinlzil), Cij =
—hijca, — Lj;di and Gi; = Ly Bi; + hijaiz, then the form of the expression in
(8) is obtained as

Cij Z 2| + Dy — D{; = Gij, (9)

k=1

with Dj;, Dif > 0 and Dj; x D = 0 since di;, d;; > 0 and (4> 1_ dig|zi| > 0.
Clearly, when a membership goal is fully achieved, d;; = 0 and its achievement
is zero, di_j = 1 are found in the solution. So, involvement of di_j < 1 in the

solution leads to impose the following constraint to the model of the problem

Dy
- <
Bij + Xpeq dik| k]

L

1.e.

= diglzi] + D;; < By (10)
k=1

Next, we for linearize the absolute term d;|xy| that can be expressed as
follows:

program A:

Minimize dg|zy|, where (11)

iR —dip Ty, xp <0,
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using Program B as follows:

program B:
min  brxy + (by — 1)y,
subject to (b —1)xp >0 (12)
bpxy, 2> 0,

where b, (k =1,2,...,ny) are binary variables.

Program A and Program B are equivalent in the sense that they have
the same optimal solution [9]. Also the quadratic mixed binary term byzy in
program B can be linearized of the Ref. [13]. Therefore, under the framework
of minsum GP, the equivalent proposed FGP model of problem (6) becomes

mi ni
MinZ =3 wi;(Dy; + D) + D lwi(di™ + diy™) +wil (df + dif )]

j=1 k=1
m2
+ > waj(Dy; + Dy;)
=1
subject to

Cy ) loxl+ Dy = Dy =Gy, j=12,....m

k=1
Coj ) lwk| + Dy — D3y = Goj, j=12,....my
k=1
kx R k
Ry _
(xf +t£) Il—l—dkR_—d,iH:l, k=1,2,...m
k
k kx L
o
| (ji k>—|—dk_—d,€+:1, k=1,2,...m
k

_Zdzk|xk|+Dg Sﬂij; i:1,2, j:1,2,...,mi
k=1

k=1
X eSS, X is unrestricted.

Di_j,D;; >0, 1=12, j=1,2,....m;
dim dit > 0 with df~ x dit =0, k=1,2,... n,
A= di > 0 with di” x dit =0, k=1,2,...,n.

The FGP model (13) provides the most satisfactory decision for both the
ULDM and the LLDM by achieving the aspired levels of the membership goals
to the extent possible in the decision environment. The solution procedure is
straightforward and illustrated via the following example.
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5 FGP Model for ULDM Problem

In this section, the FGP model of Chang [9], for solving the first-level MOFP
problem with absolute-value function, is presented here to facilitate the achieve-
ment of X* = (X7, XJ). This solution is used to elicit the membership func-
tions of the decision vectors X; = (z1,2%,...,z]"), that included in the FGP
approach for solving BLMO-A-FP problem that proposed in this article.

The ULDM problem is

min Fy (X7, Xo) = min (f11(X1, Xa2), fiz(X1, X2), ..o, fim (X1, X2)),

subject to

XeSsS= {X = <X17X2> S Rn|A1X1 + Ay X5 b,b c Rm} # .

(AVARIRVAN

And the FGP model of Chang [9] can be rewritten as
min 7 = Z;-”:ll wlj(Dl_j + Df])

subject to

n

Cyj Yl + Dy =Dy =Gy, j=12,....m

k=1

_Zdlk|xk|+Dl_]§ﬁ1]7 j:172>"'am1
k=1

— > dulze| + DY} < By, J=12...,m (14)
k=1

X eSS, X s unrestricted,

Dy, D, >0, j=1,2,...,m.

6 Numerical Example

To demonstrate the solution method for BLMO-A-FP, let consider the follow-
ing example.

(Upper Level)

| 21| + |22| — 6

2‘1’1| + |LL’2| —1 < 2)
- |LL’1‘ + |LL’2‘ —|—4

<1, :0<
<1, f12:0< 2o + 4 <

H)l{lln(fll -1
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where X5 solves
(Lower Level)

rgl(izn(le 1< % <3, f2:0< 2|£|17IJ|—|-+|2‘2T2JL 1 <3,
—4|xy| + 2|2
faz i =4 < W <2)
subject to
—r1 + 12 < —1
2r1 — x5 < 10
—2r1 — 13 <8

Now, based on (5) the membership goals of ULDM can be expressed as

_ lzaf+|ze| =6
x1|+|zo|+4 _
/’l’fll(fll(x17x2>> = | 12‘ 72 + dll - dil—l = 17
9 _ 2|x1|+|za|—1
x2|+4 _
/~Lf12(f12(x17x2>) = |22| + d12 - dE = 17

Also, the membership goals of LLDM can be expressed as

3 |z1|+|z2|+2

Hfon (f21(x17x2>> = % + d2_1 - dél—l = 17

|z |43z
2|z |+|wa|+1

3
2 . —4|:C1|+2|:L‘2|

Mfzg(f23(931>552)) = % +dyy — dgrg =1,

Table 1 summarizes the coefficients «j, 55, cir and d;; for the first- and
second-level objectives of the BLMO-A-FP problem. The upper and lower
bound to the objective functions are also mentioned. The values h;;, L;’j, Cij, Gij
and the weights w;; are calculated and also contained in the table.

First, the ULDM solves his/her problem based on (14) as follows:

[ifor (f22(T1, T2)) = +dy —djy =1,

min  0.5D;; + 0.5Df, + 0.5D, + 0.5D,
subject to

—|z1| = |z2| 4+ Dy — DY = -1
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Table 1: Coefficients objective functions for the BLMO-A-FP problem
Ji Ji2 Ja S22 J23
aj -6 -1 2 0 0
Bij 4 4 0 1 0
Cij (1,1) (2,1) (1,1) (1,3) (-4,2)
d;j (1,1) (0,1) (2,1) (2,1) (1,1)

Ui 1 2 3 3 2
Lij -1 0 1 0 -4
hij 0.5 0.5 0.5 0.33 0.167
Ly, 0.5 0 0.5 0 0.67
Cy (-1-1) (-1,-05) (0.50) (-0.33,-1) (0.-1)
Gy -1 -0.5 1 0 0
wy; 0.5 0.5 0.5 0.33 0.167

—|z1| = 0.5|z3| + Dy, — D5 = —0.5

—|x1| — |22 + Dy < 4
—|z1| = |z2| + D} <4
—|zo| + Dy < 4
—|zo| + Df;, < 4

—xr1+ 19 < —1

21 — 19 < 10
—2r1 — 19 <8

where absolute terms in above can be linearized using problem B. The software
LINGO (ver. 11.0) is used to solve the problem. Optimal solution of the

problem is (z7,2z3) = (0, —1). Let the ULDM decide z} = 0 with the negative
and positive tolerance tff =t = 0.4.

Then, by using (13) the LLDM solves the following problem as follows:

min  0.5(Dy; + D) + 0.5(Dy, + DY) + 0.5(Dy, + D3;) + 0.33(D5, + D3)

+0.167(Dy + D3y) + 2.5(dF™ 4 dir) + 2.5(d8 + dftt)
subject to
—|z1] = |z2] + Dy — Diy = —1

—|£L’1| — 05|£L’2| + D1_2 — DE = —0.5
0.5z, + Dy; — D, = 1
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—0.33|z1| — |z2| + D3y — D3y = 0
—|zo| + D3y — Dz =0
—|x1| = |xo| + Dy < 4
—|z1| — |zo| + D}, < 4

—|zo| + Dy, < 4
—|zo| + Dy < 4

—2|x1| — |z2| + Dy <0
—2|a1| — |zo| + DF <0
—2|z1| — |z2| + Dy <1
—2|a1| — |zo| + DF, < 1
—|@1] = |w2| + D33 <0
—lz1] = |z2| + D33 <0
2.50; +di” —dit =0
—2.5x) + di —ditt =0

—X1 + X9 S -1
2LU1 — X9 S 10
—2LE‘1 — X2 S 8

where absolute terms in above can be linearized using problem B. The software
LINGO (ver. 11.0) is used to solve the problem. Optimal solution of the
problem is (x1,z2) = (1,0) with objective functions values f1; = —1, fi2 =
0.25, for = 1.5, fao = 0.33 and fo3 = —4, with membership functions values
11 =1, pie = 0.87, poy = 0.75, pge = 0.88 and pg3 = 1. Therefore we realize
that fi; and fo3 has reached the goal exactly, fi» has 0.87 achieved, fo; has
0.75 achieved and fs5 has 0.88 achieved.

7 Conclusion

This paper studies a bi-level multi-objective absolute-value fractional program-
ming problem with fuzzy goal programming approach. We have extended the
absolute-value fractional programming technique to bi-level multi-objective
absolute-value fractional programming problem. It can be further verified that
the constraints can be put in the form of absolute-value functions.
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