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ABSTRACT. Several authors have used ranking function for solving fuzzy
linear programming problems. In this paper some fuzzy linear program-
ming problems are chosen which can’t be solved by using any of the existing
methods and a new method is proposed to solve such type of fuzzy linear
programming problems. The main advantage of the proposed method over
existing methods is that the fuzzy linear programming problems which
can be solved by the existing methods can also be solved by the proposed
method but there exist several fuzzy linear programming problems which
can be solved only by using the proposed method i.e., it is not possible
to solve these fuzzy linear programming problems by using the existing
methods. To show the advantage of the proposed method over existing
methods some fuzzy linear programming problems, which can’t be solved
by the existing methods, are solved by the proposed method.
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1. INTRODUCTION

Linear programming is one of the most frequently applied operations research
techniques. Although it is investigated and expanded for more than six decades by
many researchers from the various point of views, it is still useful to develop new
approaches in order to better fit the real world problems within the framework of
linear programming. Any linear programming model representing real world situa-
tions involves a lot of parameters whose values are assigned by experts, and in the
conventional approach, they are required to fix an exact value to the aforementioned
parameters. However, both experts and the decision makers frequently do not pre-
cisely know the value of those parameters. If exact values are suggested these are
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only statistical inference from past data and their stability is doubtful, so the param-
eters of the problem are usually defined by the decision makers in an uncertain way
or by means of language statement parameters. Therefore, it is useful to consider
the knowledge of experts about the parameters as fuzzy data [21]. The concept of
fuzzy mathematical programming on general level was first proposed by Tanaka et
al. [18] in the framework of the fuzzy decision of Bellman and Zadeh [2]. The first
formulation of fuzzy linear programming (FLP) problems was proposed by Zimmer-
mann [20]. Afterwards, many authors [3, 4, 5, 7, 8, 10, 11, 12, 13, 14, 15, 16, 17]
considered various types of the FLP problems and proposed several approaches for
solving these problems. Real numbers can be linearly ordered by the relation > or <,
however this type of inequality does not exist in fuzzy numbers. Since fuzzy numbers
are represented by possibility distribution, they can overlap with each other and it
is difficult to determine clearly whether one fuzzy number is larger or smaller than
other. An efficient method for ordering the fuzzy numbers is by the use of a ranking
function, which maps each fuzzy number into the real line, where a natural order
exists. Jain [9] proposed the concept of ranking function for comparing normal fuzzy
numbers. Maleki [14] proposed a method to unify some of the existing approaches
which are using different ranking functions for solving fuzzy programming problems.
Moreover, they introduced a method for solving linear programming with vagueness
in constraints by using linear ranking function. Maleki et al. [16] proposed method
for solving fuzzy number linear programming problems using the concept of ranking
of fuzzy numbers. Nasseri and Ardil [17] developed simplex method to FLP prob-
lems by using ceratin ranking function. This method uses simplex tableau which
is used for solving linear programming problems in crisp environment before. Ma-
hadavi and Nasseri [12, 13] proposed duality results and a dual simplex method to
solve FLP problems with trapezoidal fuzzy variables by the use of ranking function.
Ganesan and Veeramani [7] dealt with a kind of fuzzy linear programming problem
involving symmetric trapezoidal fuzzy numbers. Allahviranloo et al. [I] proposed
a new method for solving fully fuzzy linear programming problem by using ranking
function taking variables as restricted fuzzy numbers.

In this paper some fuzzy linear programming problems are chosen which can’t
be solved by using any of the existing methods and a new method is proposed to
solve such type of fuzzy linear programming problems. The main advantage of
the proposed method over existing methods is that the fuzzy linear programming
problems which can be solved by the existing methods can also be solved by the
proposed method but there are several fuzzy linear programming problems which
can be solved only by using the proposed method i.e., it is not possible to solve
these fuzzy linear programming problems by using the existing methods. To show
the advantage of the proposed method over existing methods some fuzzy linear
programming problems, which can’t be solved by using the existing methods, are
solved by the proposed method. This paper is organized as follows: In Section
2, some basic definitions, arithmetic operations and Yager’s ranking approach [19]
for the ranking of fuzzy numbers are reviewed. In Section 3 formulation of FLP
problem is discussed. In Section 4, the shortcomings of existing method are pointed
out. In Section 5, modified formulation of FLP problems is proposed. In Section
6, applicability of existing method is discussed. In Section 7, the limitations of
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existing method are pointed out. In Section 8, a new method is proposed to find the
optimal solution of FLP problems. In Section 9, advantages of proposed methods are
discussed. In Section 10, results obtained by the existing methods and by proposed
method are compared. The conclusion is discussed in Section 11.

2. PRELIMINARIES

In this section some basic definitions, arithmetic operations and Yager’s ranking
function approach for the ranking of fuzzy numbers are reviewed.

2.1. Basic definitions. In this section some basic definitions are reviewed [(].

Definition 2.1. A fuzzy number A= (m,n,a, ) g is said to be an L-R flat fuzzy
number if

mn-r), forx <m, a>0
pi(x) = R(%), forx>n, >0
1, otherwise

If m = n then A = (m,n,a, B)pr will be converted into A= (m,a, 8)Lr and is
said to be an L-R fuzzy number. L and R are called reference functions, which are
continuous, non-increasing functions that defining the left and right shapes of p 3 ()
respectively and L(0) = R(0) = 1. Two special cases are triangular and trapezoidal
fuzzy number, for which L(z) = R(z) = maximum {0,1 — z}, are linear functions.
Three commonly used nonlinear reference functions with parameters ¢, denoted as
RF,, are summarized as follows:

power: RF,(z) = maximum (0,1 — z9), q>
exponential power: RF,(r) = e=*", q>0,

rational: RF,(z) = (1+71:w)7 q>0.

0,

Definition 2.2. Let A = (m,n,a,B)Lr be an L-R flat fuzzy number and X be a
real number in the interval [0, 1] then the crisp set

Ax={z e X :pi(z) > A} =[m—aL '(X),n+BR(N),
is said to be A-cut of A.

Definition 2.3. A L-R flat fuzzy number A = (m,n,a, B) g is said to be non-
negative L-R flat fuzzy number if m — a > 0.

2.2. Arithmetic operations. Let A = (m}, n1, @, 8)Lr be non-negative L-R flat
fuzzy numbers and Ay = (ma,no, o', 3')Lr, A3 = (m3,ns,a”,3")Lr be any L-R flat
fuzzy numbers then
(i) Al @ Ay = (mima,ning, mia’ + moa,n1 B + neB)Lr for my — a > 0 and
mz —a' >0
(ii) Ay @ Az = (ma +m3,ny +n3,a’ +a”, 5 +8")Lr
= (Amg, Ang, A/, A8 LR, A>0;
(i) A, = { (Ama, Ang, —AF', =Aa')pp, A <0,
(iv) A1 ® Ay = (a1,a2,a3,a4) LR,
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where, a1 = minimum (mimse,ning), as = maximum (ming, N1nN2),
az = minimum (mima, nims) — minimum ((my — a)(ma —a’), (B+mn1)(ma — ’)),
ag = maximum (ming, ning) — mazimum((m; — a)(8 + n2), (B + n1) (8 + n2)))

and minimum ((m; — a)(8' —n2), (8 +n1)(ma —a’))
— (ml—a)(5’+n2);(5+"1)(m2—0¢’) |

_ (mi—a)(B'+n2)+(B+n1)(m2—a’)
2

and maximum ((8+n1)(8' +n2), (m1 —a)(my—a’)) = (ﬁ+m)(,3'+n2)+2(m17a)(mzfa’)

+| (ﬁ+n1)(6'+n2)—2(m1—a)(mz—o/) |

2.3. Yager’s ranking approach. A number of approaches have been proposed for
the ranking of fuzzy numbers. A relatively simple computational and easily under-
standable ranking method proposed by Yager [19] is considered for the ranking of
fuzzy numbers in this paper. Yager [19] proposed a procedure for ordering fuzzy sets
in which a ranking index R(A) is calculated for the fuzzy number A = (m, n, o, 8)Lr
from its A\-cut Ay = [m—aL~t(\),n+ BR"1()\)] according to the following formula:

L RMA) = () (m—aL T N) dA + [y (n+BRTI(N)) dA) (1)
Let A = (m,n,«, 8) be a L-R flat fuzzy number, where L(z) =maximum(0, (1 —
z%)) and R(x) =maximum(0, (1 — z?)) then, by using Yager’s ranking formula (1),

R(A) = %(m—kn— %a—i— ;5)

Let A and B be two fuzzy numbers then
() 4= B if R(A) > R(B),
(i) A~ Bif ®(A) = R(B),
(iii) A = B if R(A) > R(B).
Since R(A) is calculated from the extreme values of A-cut of A i.e., m — aL™*()\)
and n + BR~Y(\), rather than its membership function, it is not required knowing
the explicit form of the membership functions of the fuzzy numbers to be ranked.
That is, unlike most of the ranking methods that require the knowledge of the
membership functions of all fuzzy numbers to be ranked, the Yager’s ranking index

is still applicable even if the explicit form of membership function of the fuzzy number
is unknown.

2.3.1. Linearity property of Yager’s ranking index. Let A= (m1,n1,01,01)L, r, and
B = (ma,na, a2, 02)L,r, be two L — R flat fuzzy numbers and k1, k2 be two non-
negative real numbers then using Definition 2.2, the A-cut A, and B) corresponding

to A and B are Ay =[my1 — Oqu_l(/\),rh + ﬁ1R1_1(/\)} and

By = [ma — asLy ' (\), 2 + B2 Ry (V).
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Using the property, (6141 + d2A42)x = d1(A1)x + 02(A2)x, V 5l’ O Eﬁ (R is a set of
real numbers), the A\-cut (k1A + k2 B) corresponding to (k1A @ ke B) is

(k1A + koB)y = [kimi + kama — kiai LT (N) — kaaa Ly (M),
kiny + kang + k1SR (A) + k2B Ry (V)]

Using (1), the Yager’s ranking index ER(klg @ koB ) corresponding to fuzzy number
(k’lA D kgB) is

R(k1A @ ksB) = Lk [/Ol(m1 — a1 L7 (N) dX + /Ol(n1 + B RTE(N) dA}

1
(n + BB (V) dA]

1
+ 2ko [/ (ma — asLy ' (X)) dA +/
0 0
= k1 R(A) + ko R(B)
Similarly, it can be proved that R(k1A & kyB) = kyR(A) + kR(B) for all real
numbers k; and ks.

3. FULLY FUZZY LINEAR PROGRAMMING PROBLEMS

A fully fuzzy linear programming problem with m constraints and n variables
may be written as [1]:

Maximize (or Minimize) Y (¢; ® Z;)

<.
Il
Ja

subject to (Py)

It
Sk
<
&
1S3}
<.
1A
K
1Y
&

\
=
Vl\D

3

70
~ ~ 1"oan 7 "oon
where, a;; = (aij, bij, @ij, Bij) LR, Tj = (24,95, 05, 87 )Lr, bi = (bi, i, A/, pi ) Lr and
~ n /17
¢ = (tj,uj,af’, B; )rr are L-R flat fuzzy numbers.

3.1. Fuzzy optimal solution of fully FLP problems. A set of L-R flat fuzzy
numbers {Z;} is said to be fuzzy optimal solution of P, if the following properties
are satisfied.
(1) Z a;j @Tj X, =, = b, i1=1,2,...m
j=1

(i) 3, =0 j=1,2,..n
(iii) If there exist any set of fuzzy numbers {§;} such that

-+
=
¢}
=

]z

uﬁl
0

zj) > > (¢; ® gj) (in case of maximization problem) and
j=1 j=1

n n
> (& ®&5) < > (¢ ®g;) (in case of minimization problem).

107



Amit Kumar et al./Ann. Fuzzy Math. Inform. 3 (2012), No. 1, 103-118

4. SHORTCOMINGS OF EXISTING METHODS

Allahviranloo et al. [1] have used the following products for solving the fully FLP
problems P;.

Let A; = (m1, o, B) LR, Ay = (ma,a’, " )rr be two L-R type fuzzy numbers and
Ay = (m3,a”, ") rr be R-L type fuzzy number then,

(i) A1 ® Az = (m1 +m2,a+ o, 8+ )R,
(i) A2 © A3 = (mga —ma, " + 3, 3" + ) r,
(iii) A1 Ay ~ (myimg, mia’+mao, my ' +maf) L g, for mi—a > 0 and my—a’ >
07
(iv) A3 © Ay ~ (m3mg, mac” — mzfB',maf” — mga)gr for mz — a” < 0 and
me —a’ >0,
(v) A © Ay ~ (mymg, —maf — my ', —maeax — mya’) gy, for m; — a < 0 and
me — o’ < 0.
The above product rules can be used only if the nature of both the fuzzy numbers
are known. For solving all the problems, Allahviranloo et al. [1] have assumed that
> 0= m-—a > 0. But the assumption £ > 0 = m — a > 0 is not always
true e.g, & = (—1,1,5)Lr is L-R type fuzzy number such that ®(Z) = 1 > 0 but
m—a=-2<0.

Due to the assumption £ = 0 = m — « > 0 the results of the numerical problems
solved by the existing method [1] are incorrect, e.g., let @ = (—1,1,5)r, and b=
(2,1,1)r be two L-R fuzzy numbers then according to Dubois and Prade [6] @ ® b
should be replaced by (—2,3,11) gz, while according to Allahviranloo et al. [1], since
R(@) > 0, so @ © b should be replaced by (—2,1,9)gr.

5. MODIFIED FORMULATION

The shortcomings of the existing method [1], pointed out in Section 4, are due to
the incorrectness of the existing formulation (P;). If in the existing formulation the
restriction Z; > 0, is replaced by the restriction Z; is a non-negative fuzzy numbers
then the restriction Z; > 0 of the existing formulation will be automatically satisfied
and all the shortcomings of the existing methods will be removed. Also by replacing
Z; = 0 by &; is a non-negative fuzzy number all the results of the numerical prob-
lems, obtained by Allahviranloo et al. [1], will be valid. Due to these reasons, in
this section the existing formulation P; is modified by Py

Maximize (or Minimize) Xn: (¢ ® &)
subject to = (P))
Zn: Qij @ 75 =, =, = by, i=1,2,...,m
?E;lis a non-negative fuzzy number
where, a;; = (aij,bij, g, Bij)Lr A5 = (mj,ng, 0, B8R, bi = (pi iyl B )Lk

and ¢; = (tj,u;, ", 37" )Lr are L-R flat fuzzy numbers.

5.1. Fuzzy optimal solution of modified formulation. A set of fuzzy numbers
{Z;} is said to be fuzzy optimal solution of P; if the following properties are satisfied.
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n ~
(1) > ai ©&; =%, = bi
(ii) Z; is non-negative fuzzy number.

(iii) If there exist {g;} such that Z 4ij ® J; 3,7,z b then (30 & ® 2;) ~

j
n n

Z (¢;®7;) (in case of maximization problem) and Z (¢;01;) < > (¢;®7;)

i=1 =1 =1

(in case of minimization problem).

6. APPLICABILITY OF EXISTING METHODS

In this section, the different types of FLP problems, which can be solved by
existing methods, are discussed.

(i) The existing method [17] may be used only for solving the following type of
FLP problems:

n
Maximize (or Minimize) ) (¢;z;)
=1

<.

subject to (Py)
n
> agr; <,=bi, i=1,2...,m
Zj > 0
where, a;j,b;,x; are real numbers, ¢; = (thuj, o' /BW)LR and L(z) = R(z) =

maximum {0,1 — z}.

Example 6.1 ([17]). Maximize (((5,8,2,5)r.r)z1 ® ((6,10,2,6)r)z2)
subject to
2x1 + 322 <6
5x1 +4xe <10
T1,T2 Z 0
where, L(z) = R(z) = maximum {0,1 — z}.

(ii) The existing method [12] may be used only for solving the following type of
FLP problems:

Maximize (or Minimize) > (¢;&;)
j=1
subject to (Ps3)

Za” =bi, i=1,2,...,m

37] i 0
where, ¢;,a;; are real numbers, Z; = (z;,y;,af,8])Lr, bi = (bi, 9, N/, p{)Lr and
L(z) = R(z) = maximum {0,1 — z}.

Example 6.2 ([12]). Maximize (621 @ 10Z3)
subject to
221 B dxy > (5 8, 275)LR
3%, P 42o = (6,10,2,6) LR
1‘1,1‘2 t 0
109
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Where, I = (xlvylaa/llvﬁil)LRa ’ Tg = (x27y27a/2176£/)LR and
L(z) = R(x) = mazimum{0,1 — x}.
(iii) The existing method [7] may be used for only for solving special type of FLP

problems in which some parameters are taken as symmetric fuzzy numbers and a

special type of product is used:
n

Maximize (or Minimize) }° (¢; ® Z;)

subject to = (Py)
_Xn: a;jT; 2,/ = 51, 1=1,2,....m
&0

where, a;; is a real number, Z; = (a:j,yj,a;-’,a;-’)LR, b; = (0is gi, N, P LR, € =
(tj,uj, o/ g and L(z) = R(z) = maximum {0,1 — z}

J T
Example 6.3 ([7]). Maximize ((13,15,2,2)Lr ® 1 @ (12,14, 3,3)Lr ® Z2)
@ (15,17,2,2) g ® T3) subject to

1231 @ 1372 ® 1233 < (475,505, 6,6)

143, ® 13&5 =< (460,480, 8, 8)

123, @ 15d2 =< (465,495, 5,5)

T1,T2,%3 = 0
Wherea 571 == (Ilaylaalllaﬂi/)LR7 i’Q - (3927y23a,2/7ﬁg)LR7 jQ == ($3,y3,04;/3/75§/)LR and
L(z) = R(z) = maximum {0,1 — z}.
(iv) The existing method [16] may be used for only for solving following type of

FLP problems:

Maximize (or Minimize) > (¢;x;)
j=1

subject to (Ps)
n ~
Yo ax; by, i=1,2,...,m
Jj=1

n

xj Z 0
where Zj is a real IlllHleI‘7 &ij = (aij,bij,ozij,ﬂij)LR, Bl = (bi,gi,/\li/,p;;/)LR, Ej =
(tj uj, o', 37" ) Lr and L(z) = R(z) = maximum {0,1 — z}.
Example 6.4 ([16]). Maximize (((3,4,2,3)r)z1 ® ((3,5,1,4)Lr)x2)
subject to
((3, 6, ]., 2)LR)5C1 &) ((2, 47 ]., Q)Lg)xg j (].07 ].37 2, 4)LR
((5, 6,2, 4)LR)$1 D ((77 10, 3, 4)LR).’L‘2 =< (187 24,3, 6)LR
x1,w2 20
where, L(z) = R(z) = maximum {0,1 — z}.

(v) In the Section 5, it is pointed out that the existing method [1] can be used
for only for solving following type of FLP problems:

Maximize (or Minimize) > (¢; ® Z;)
1

subject to (Ps)
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Z; is non-negative fuzzy number

where, a;j = (aij, aij, Bij)Lr, Tj = (5,05, B})Lr, bi = (bi, A/, pi') LR and

¢ = (tj, ', 87" ) LR
Example 6.5. Maximize ((1,1,1),r @ 21 & (2,1,2),r ® T2)
subject to
(4,1,0),r®T1 @ (—3, 2,1)Lr ® T2 X (27 1,2)Lr
(=3,1,2)Lr®71® (2,1,1)Lr @72 2 (1,0,1) R
where, 1 = (z1,y1,04,08Y)Lr, T2 = (T2,y2,04,55)Lr are non-negative L-R flat
fuzzy numbers.

Remark 6.6. Since in the all the fuzzy linear programming problems P; to P5 there
is need to find the product of a fuzzy number with a scalar quantities only so either
the restriction £; = 0 or Z; is non-negative fuzzy number is used there will be no
change in rank of the obtained fuzzy optimal solution and fuzzy optimal value i.e.
by replacing ; = 0 by Z; is non-negative fuzzy number an alternative fuzzy optimal
solution and an alternative fuzzy optimal value will be obtained.

7. LIMITATION OF EXISTING METHODS

The existing methods [1, 7, 13, 16, 17] cannot be used for solving following type
of FLP problems:
(i) Maximize (or Minimize) (¢jxj)
j=1
subject to (Pr)

n
Yoaxy <, =,>b;, i=1,2,...m
j=1

Z; Z 0
where, a;j, b;, z; are real numbers and ¢; = (t;,u;, 5, 87 )r;R; -
Example 7.1. Maximize (((3,4,3,1)r,r,)21 ® ((2,2,1,2)1,Rr,)Z2)
subject to
3r1 + 222 <5
5331 + 41’2 § 8
x1,22 2 0

where, Li(x) = mazimum(0,1 — z), Ri(z) = maximum(0,1 — 2?), La(z) =
mazimum(0,1 — 22) and Ry(z) = e~ 17,

(ii) Maximize (or Minimize) zn: (¢;Z;)
subject to = (Ps)
zn: a;iT; X,/ = l~7Z7 1=1,2,....m
70

s~ ol T "oaQn
where, ¢;, a;; are real numbers and ; = (m;,n;, @}, 3),r;, bi = (Pi, ¢, 7, B )L/ e -

Example 7.2. Maximize (3Z; @ 1Z2)
subject to
111
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11’1 D 5352 (6 8 3 1)L’ R}
371 @ 3% = (5 10,4 S)L’ R
£E1,ZCQ t 0
where, 1 = (mlﬂnlﬂa/17ﬁi)L1R17 Iy = (m27n27a/2,6§)L2R2 and Ll(x) = Lll(x) =
mazimum(0,1 — z*), Ri(z) = Ri(z) = mazimum(0,1 — 22), La(x) = Lh(z) =
mazimum(0,1 — z2), Ry(z) = Rh(z) = e~

n
(ili) Maximize (or Minimize) )" (¢; ® Z;)
i=1
subject to (Py)
n ~
Z dij ®i‘j <,~,=b;, i=1,2,....m
i=1
Z; ia a non-negative L-R flat fuzzy number
where, a;; = (a/ljasz)aZ]M@ij)LjRj? T; = (my,ng, %, B5) ;R i = (piy @i, o, B ) L/ R s
~ /// 11/
& = (tj,uj, 05", B5") L,

Example 7.3. Maximize ((3,4,3,1)r,r, ® 1 ® (2,2,1,2)1,r, @ T2)
subject to
(1213)L1R1®1‘1@(2512)L2R2®1‘2 (6831)
(4,5,1,3) 1,1, ® 31 © (2,2,2,1) 1,5, ® F2 < (5,10,4,3)
Where, i’l = (ml,nl,aﬁl)LlRl,xQ = (mg,ng,ag,ﬁg)L2R2 and L1<LE) = L/l
mazimum(0,1 — z%), Ryi(x) = Ry (x) = mazimum(0,1 — 2?), Ly(z) = Ly(z) =
mazimum(0,1 — 22) and Ry(z) = Ry(x) = e~ 1*L.

8. PROPOSED METHOD TO FIND THE FUZZY OPTIMAL SOLUTION OF FLP
PROBLEMS

In this section, to overcome the shortcomings and limitations of the existing
methods, a new method is proposed to find the fuzzy optimal solution of FLP
problems.

The fuzzy optimal solution of FLP problems P; to Py may be obtained by using
following steps:

Step 1 Assuming all the parameters ¢;,Z;,a;; and b; as L-R flat fuzzy numbers
(p]7 qj, 047 ﬁ_;‘)LjRja (:E]a Yj, a_/jla ﬁ;‘/)LjRj ’ (aij ) bz_]a )\2]7 pij)LjR]'7 and (b'u YGis )‘;a Pg)L’iR'i
respectively then the FLP problem Py may be written as:

n
Maximize (or Minimize) Z (pj,aj, %, B5) LRy @ (25,95, 05, B )L, R,

Jj=1
subject to
n
Z(azjasz>/\zjapzj)ll R; by (x]?yja Jvﬂ”) R; =, R, = (bi7gi7AIi/7p;/)L/iR/i Vi =
j=1
1,2,...,m.

Step 2 Assuming 7; = (7;,Y;, 7, 87)L,r; is a non-negative L-R flat fuzzy number,

(aijybwa)\Zjang)L R, & (Hfgayg, ;/, /-/)LjR]» = (mijanijaaijyﬂij)LjRj
and (pj7qjaa_lj7ﬁj)LjRj & (xj>yj7ajuﬁ_;'/)LjRj = (tj7uj7 N/ ﬁ///) L;R; the FLP prOb_
lem, obtained in Step 1, may be written as:
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n
Maximize (or Minimize) (> (tjvu]; 4 ﬁm)L R;
=1
subject to

™=

"on -
(mlj7nl]3alj7ﬁlj)LR 57 a_(bhgi,)‘z‘api)L/iR’l szl,Q,...,m

_] 1
Z; is a non-negative L-R flat fuzzy number.

Step 3 Convert FLP problem, obtained in Step 2, into the following crisp linear
programming problems.

n
Maximize (or Minimize) ® (> (t;,u;, )", 87" )1,
j=1
subject to

1(mij7n¢j,04ij,5ij)LjRj) <,=> R((bi, 9is N, P rimr,)

J

for alli = 1,2,...,m where, z; —af > 0, y; —x; >0, z; > 0,y; >0, a7 >0, 87 > 0.
Step 4 Solve the crisp linear programming problem, obtained in Step 3, to find

the optimal solution {z;,y;, a7, 37} and the optimal value representing the Yager’s
ranking index corresponding to maximum objective function value.

R(

=t

Step 5 Find the fuzzy optimal solution by putting the values of z;,y;,a’ and 3
in 7; = (25,95,0, 8] ) LR,

9. ADVANTAGE OF THE PROPOSED METHOD

The main advantage of proposed method over existing methods [1, 7, 13, ]
is that the existing methods can be used only to find the solution of such FLP
problems in which all the uncertain parameters are represented by same type of L-R
fuzzy numbers and it can’t be used for solving such FLP problems in which the
different uncertain parameters are represented by different L-R fuzzy numbers while
the proposed method can be used for solving both types of FLP problems i.e. FLP
problems in which either the different uncertain parameters are represented by same
type of L-R fuzzy numbers or by the different types of L-R fuzzy numbers.

9.1. Fuzzy optimal solution of chosen fully FLP problem. To show the ad-
vantage of the proposed method over existing method the FLP problems, chosen in
section which can’t be solved by using the existing methods, is solved by using the
proposed method.

(i) The fuzzy optimal solution of FLP problem, chosen in Example 7.1, may be
obtained by using the following steps:

Step 1 The FLP problem, cosen in Example 7.1, is:
Maximize (((3a 4,3, 1)L1R1 )xl & ((27 2,1, 2)L2R2)x2)
subject to

3r1+ 229 <5

Sx1 +4xs <8

1 >0,22 >0
Step 2 Now using the arithmetic operations, defined in Section 2, the FLP problem,
chosen in Step 1, may be written as:

Maximize ((3.%17 421,321, xl)LlRl D (21‘2, 2x9, 1o, 21‘2)L2R2)
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subject to
3x1+ 222 <5
Sx1 +4xs <8
X Z 0, i) Z 0
Step 3 The FLP problem, obtained in Step 2, may be converted into the following
crisp linear programming (CLP) problem
Maximize (?R((le, 421,321, 1x1>L1R1 D (21}2, 2x9, 1o, 2$2>L232))
subject to
31‘1 + 2172 S 5
51’1 + 41’2 § 8
X1 Z 0, X2 Z 0
Step 4 The (CLP) problem, obtained in Step 3, may be written as:
Maximize ( 12z1 + Sx, )
subject to
31’1 + 21’2 S 5
Brq 4+ 4ae <8
1 >0,222>0
Step 5 The optimal solution of the CLP problem, obtained in Step 4, is =1 =
1.60, x5 = 0 the optimal value, representing the Yager’s ranking index, corresponding
to maximum value of objective function, %
(ii) The fuzzy optimal solution of FLP problem, chosen in Example 7.2, may be
obtained by using the following steps:
Step 1 Let 71 = (21,y1,a1,01)L,R, and T3 = (¥2,y2, @2, F2)1,R, then given FLP
problem may be written as:
Maximize (3(z1,y1,1,01),r, ® (%2,Y2, ¥2, 02)12R,)
subject to
L(z1, 91,00, B1) Ly Ry © 5(22, Y2, 02, 82)) L, R, = (6,8,3,1) 1R,
3(z1,91, 21, 81) L, R, B 3@ (T2, Y2, 42, B2) 1, R, = (5,10,4,3)1, R,
(21,91, a1, 01) L, R, and (z2, Y2, o, B2) L, r, are non-negative L-R flat fuzzy numbers.
Step 2 Now using the arithmetic operations, defined in Section 2, the fully FLP
problem, obtained in Step 1, may be written as:
Maximize ((31‘17 3y1,3aq, 361)L1R1 D (1‘2, Yo, Ol2, ﬂg)LQR2)
subject to
(z1,y1,01, 81) L, Ry D (572, 5y2, 5a2,5082) LR, = (6,8,3,1) 11 gt
(371, 3y1, 301, 3B1) Ly Ry D (372, 3y2,302,382) LR, = (5,10,4,3) 1, R,
(1,91, a1, 01) Ly Ry »(T2, Y2, @2, B2) Lo R, are non-negative L-R flat fuzzy numbers.
Step 3 The FLP problem, obtained in Step 2, may be converted into the following
crisp linear programming (CLP) problem
Maximize (%((31’1, 3y1, 301, Sﬂl)LlRl (&) ($2, Y, (9, ﬁ2)L2R2))
subject to
R((x1, 91,01, 01) L, R, © (522,5Y2,502,502)L,r,) < R((6,8,3,1) 11 Rr)
R((3z1,3y1,321,301) L, r, ® (3x2,3y2,300,302)1,r,) < R((5,10,4, 3)[/23/2)
r1—a; 20,51 —21 20,71 20,91 > 0,01 20,5, >0
Ty —az > 0,y2 — w3 > 0,73 > 0,52 > 0,02 > 0,52 > 0
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Step 4 The (CLP) problem, obtained in Step 3, may be written as:

Maximize ( 3z1+ Sy1 — Sa1 4+ B1 + 332+ 3y2 — a2 + 362 )

subject to

bt dn - 2o+ G B G + 3 < B

Sx1+ 3y —%al + B+ 3z + 3y —an+ 36 < gs

ry—op 20,20 -2 > 0,y1 —21 20,92 —22 >0

x17$25y17y27a17a27ﬁ1a52 > 0

Step 5 The optimal solution of the CLP problem, obtained in Step 4, is 1 = %, Y1 =

%al =0,01 =0,22 =0,y2 = 0,2 = 0,82 = 0 the optimal value, representing the
38

Yager’s ranking index, corresponding to maximum value of objective function, .

Step 6 Putting the values of x1,x2,y1,%2, 1, a2, 81, B2 in 1 = (21,y1, 21, 51)L, R,
and T2 = (22, Y2, @2, B2) L, R, the fuzzy optimal solution of the chosen FLP problem
is &) = (37 %7 0, O)LlRu'iQ = (Oa 0,0, O)LgRg'

(iii) The fuzzy optimal solution of the FLP problem, chosen in Example 7.3, may
be obtained by using the following steps:
Step 1 Let &1 = (z1,y1,1,01)0,r, and T2 = (x2,y2, a2, 82) 1.k, then given FLP
problem may be written as:
Maximize ((37 4a 37 1)L1R1 ®($1, Y1,01, ﬁl)LlRl 69(25 27 17 2)L2R2 ®($2, Y2, G2, 62)L2R2)
subject to

(]—7 23 13 3)L1R1 2y (xla Y1, 00, 51)L1R1 S (27 57 ]-a 2)L2R2

®((E2, Y2, g, /82))L2Rz = (67 87 37 1)L/1R/1
(47 5a 27 1)L2R2 & (xla Y1, 01, ﬂl)L]Fh S¥ (27 3a 2a 1)L2R2
®(1723 Y2, 2, /82)L2R2 = (57 107 47 3)L’2R’2

(21,91, a1, 01) 1, R, and (z2, Y2, s, B2) 1, r, are non-negative L-R flat fuzzy numbers.
Step 2 Now using the arithmetic operations, defined in Section 2, the fully FLP
problem, obtained in Step 1, may be written as:
Maximize ((3z1,4y1, 3a1 + 321,401 + y1) L, r, ® (222, 2y, 200 + 2,202 + 2y2) 1, R, )
subject to
(z1,2y1, 01 +21, 201 +3Y1) L, R, D (272, 5y2, 202+ 72, 552 +2Y2) 1, R, = (6,8,3,1) 11 rt
(4z1, 5y1, 4a1 4221, 501+y1) L, R, B(272, Y2, 200+272, 32 +Y2) LRy = (5,10,4,3) 1, Ry

(1,91, 21, 01) L, Ry (T2, Y2, 2, B2) 1, R, are non-negative L-R flat fuzzy numbers.

Step 3 The FLP problem, obtained in Step 2, may be converted into the following
crisp linear programming (CLP) problem
Maximize R((3z1, 4y1, 301 + 321,401 +y1)0, R, D

(222, 2y2, 200 + 2,202 + 2y2) 1, R, )
subject to

R((z1,2y1, 00 + 21,261 + 3y1) 1, R, © (272,52, 202 + 22,502 + 2y2) 1, R,)
< R((6,8,3,1)1;ry)

R((41,5y1, 4o + 221,561 + Y1), Ry D (272, 3y2, 202 + 222,302 + Y2) 1, R, )
< R((5,10,4,3),ry)

r1—a1 >0,y1 —21 20,70 20,1 > 0,00 20,81 >0

Tog—op > 0,y0 —22 > 0,22 > 0,72 > 0,2 > 0,32 > 0.
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Step 4 The (CLP) problem, obtained in Step 3, may be written as:
Maximize ( Sz1 4+ Sy1 — Sy + 561 + 222 + 2y — 200+ B2 )
subject to

é%m +127y1 - %8041 + %551 + %1332 + Tys — %042 + %ﬁQ < %
sT1+ gy —sar+ 36+ 302+ 2y — Sae+ 50 < F

r1—a; 20,20 —a2 > 0,y1 —x1 > 0,y2 — 22 >0
xlax27ylay2aal7a27ﬁl762 > 0
Step 5 The optimal solution of the CLP problem, obtained in Step 4, is xy = 0,y; =
16 47

0,00 =0,01 = 3,22 = %,yz = 5,22 = 0, B2 = 0 the optimal value, representing

the Yager’s ranking index, corresponding to maximum value of objective function,
34

5

Step 6 Putting the values of z1,z2,y1,y2, a1, @2, B1, B2 in &1 = (21,y1,1,51) 1, R,
and Zo = (2, Y2, @2, 32) L, R, the fuzzy optimal solution of the chosen FLP problem
is 71 = (0,0,0, %), Ry, T2 = (53, 5050, 0) L2 o

10. RESULTS AND DISCUSSION

To show the advantages of the proposed method over existing methods the result
of the FLP problems, chosen in Example 6.1 to Example 6.5 and Example 7.1 to
Example 7.3, obtained by using the existing method and proposed method are shown
in Table 1

Table 1

Examples | Existing method [1] | Proposed method

Example 6.1 2(737 &77
Example 6.2 % %
Example 6.3 5;’6 526
Example 6.4 22%)7 %7
Example 6.5 % %
Example 7.1 Not applicable 2707
Example 7.2 Not applicable %
Example 7.3 Not applicable %
11. CONCLUSION
In this paper the shortcomings of existing methods [I, 7, 13, 15, 16] for solving

FLP problems are pointed out. A new method is proposed for finding the optimal
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solution of FLP problems also the advantages of proposed method over existing
method are discussed.
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