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1. Introduction

There are many applications of optimization and nonlinear analysis in various fields
of basic science, engineering, and natural phenomena. In this regard, we have provided
the Special Issue “Advances in Optimization and Nonlinear Analysis” to cover the new
advances in these mathematical areas. In this Special Issue, we have focused on publishing
research studies on optimization and nonlinear analysis by investigating the well-posedness
and optimal solutions in new classes of (multiobjective) variational (control) problems
governed by multiple and/or path-independent curvilinear integral cost functionals and
mixed and/or isoperimetric constraints involving first- and second-order partial differen-
tial equations. Additionally, some applications of fractional calculus or related subjects
(variational inequalities, equilibrium problems, fixed point problems, evolutionary prob-
lems, and so on) have been considered in this Special Issue. In response to our invitation,
we received 41 papers from 22 countries (Egypt, Saudi Arabia, Morocco, Pakistan, Mexico,
Romania, China, Iran, Tunisia, South Africa, Yemen, Korea, Turkey, Bangladesh, Australia,
Indonesia, Thailand, India, Ecuador, Albania, Spain, Malaysia), of which 15 were published
and 26 rejected /withdrawn.

2. Brief Overview of the Contributions

In a review conducted by Omar et al. [1], the spiral dynamics optimization (SDO)
algorithm was comprehensively reviewed. It is well-known that SDO algorithm is one
of the most straightforward physics-based optimization algorithms and it is successfully
applied in various broad fields. This review paper describes the recent advances of the SDO
algorithm, including its adaptive, improved, and hybrid approaches. The growth of the
SDO algorithm and its application in various areas, theoretical analysis, and comparison
with its preceding and other algorithms are also described in detail. A detailed description
of different spiral paths, their characteristics, and the application of these spiral approaches
in developing and improving other optimization algorithms are comprehensively pre-
sented. The review concludes the current works on the SDO algorithm, highlighting its
shortcomings and suggesting possible future research perspectives.

In [2], Treantd studies the well posedness for a new class of optimization problems with
variational inequality constraints involving second-order partial derivatives. More precisely,
by using the notions of lower semicontinuity, pseudomonotonicity, hemicontinuity and
monotonicity for a multiple integral functional, and by introducing the set of approximating
solutions for the considered class of constrained optimization problems, he establishes
some characterization results on well posedness. Furthermore, to illustrate the theoretical
developments included in this paper, some examples are presented.

Thakur et al.’s [3] study in this Special Issue investigates the existence of positive solutions
for a class of fractional differential equations of arbitrary order 6 > 2, subject to boundary
conditions that include an integral operator of the fractional type. The consideration of this
type of boundary conditions allows to consider heterogeneity on the dependence specified by
the restriction added to the equation as a relevant issue for applications. An existence result is
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obtained for the sublinear and superlinear case by using the Guo-Krasnosel’skii fixed point
theorem through the definition of adequate conical shells that allow to localize the solution.
As additional tools in the considered procedure, Thakur et al. obtain the explicit expression
of Green’s function associated to an auxiliary linear fractional boundary value problem, and
study some of its properties, such as the sign and some useful upper and lower estimates.
Finally, an example is given to illustrate the results.

A parametric intuitionistic fuzzy multi-objective fractional transportation problem
(PIF-MOFTP) is analyzed in El Sayed et al. [4]. The PIF-MOFTP includes a single-scalar
parameter in the objective functions and an intuitionistic fuzzy supply and demand. Based
on the (&, B)-cut concept, a parametric («, 8)-MOFTP is proposed. Then, a fuzzy goal
programming (FGP) approach is utilized to obtain («, B)-Pareto optimal solution. Moreover,
the authors investigates the stability set associated with the first kind (SSFK) corresponding
to the solution by extending the Kuhn-Tucker optimality conditions of multi-objective
programming problems. Also, an algorithm to crystalize the progressing SSFK for PIF-
MOFTP is presented.

Vivas-Cortez et al. [5] use integral inequalities involving many fractional integral
operators in order to solve various fractional differential equations. More precisely, the
authors generalize the Hermite—Jensen-Mercer-type inequalities for an h-convex function
via a Caputo—Fabrizio fractional integral. They develop some novel Caputo—Fabrizio
fractional integral inequalities. Also, they establish Caputo—Fabrizio fractional integral
identities for differentiable mapping, and these will be used to give estimates for some
fractional Hermite-Jensen—Mercer-type inequalities. Some familiar results are recaptured
as special cases of these results.

In Lai et al. [6], the authors establish Fritz John stationary conditions for nonsmooth,
nonlinear, semidefinite, multiobjective programs with vanishing constraints in terms of
convexificator. Also, they introduce generalized Cottle type and generalized Guignard
type constraints qualification to achieve strong S—stationary conditions from Fritz John
stationary conditions. Further, the authors establish strong S—stationary necessary and suf-
ficient conditions, independently from Fritz John conditions. Some examples are provided
to validate the established results.

The purpose of the next paper Khan et al. [7] published in this Special Issue is to
introduce a new class of Hermite-Hadamard inequalities for LR-convex interval-valued
functions, by means of a pseudo-order relation. This order relation is defined on interval
space. Moreover, the interval Hermite-Hadamard—Fejér inequality is also derived for
LR-convex interval-valued functions. These inequalities also generalize some new and
known results. Useful examples that verify the applicability of the theory developed in this
study are presented.

The Lieb concavity theorem, successfully solved in the Wigner—Yanase-Dyson con-
jecture, is an important application of matrix concave functions. Recently, the Thomp-
son-Golden theorem, a corollary of the Lieb concavity theorem, was extended to deformed
exponentials. Hence, it is worthwhile to study the Lieb concavity theorem for deformed
exponentials. In Yang [8], the Pick function is used to obtain a generalization of the Lieb
concavity theorem for deformed exponentials, and some corollaries associated with exterior
algebra are obtained.

Nowadays, more and more consumers consider environmentally friendly products
in their purchasing decisions. Companies need to adapt to these changes while paying
attention to standard business systems such as payment terms. The purpose of the study
realized by Sultana et al. [9] is to optimize the entire profit function of a retailer and to
find the optimal selling price and replenishment cycle when the demand rate depends on
the price and carbon emission reduction level. This study investigates an economic order
quantity model that has a demand function with a positive impact of carbon emission
reduction besides the selling price. In this model, the supplier requests payment in advance
on the purchased cost while offering a discount according to the payment in the advanced
decision. Three different types of payment-in-advance cases are applied: (1) payment
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in advance with equal numbers of instalments, (2) payment in advance with a single
instalment, and (3) the absence of payment in advance. Numerical examples and sensitivity
analysis illustrate the proposed model. Here, the total profit increases for all three cases
with higher values of carbon emission reduction level. Further, the study finds that the
profit becomes maximum for case 2, whereas the selling price and cycle length become
minimum. This study considers the sustainable inventory model with payment-in-advance
settings when the demand rate depends on the price and carbon emission reduction level.

Convexity is crucial in obtaining many forms of inequalities. As a result, there is a
significant link between convexity and integral inequality. Due to the significance of these
concepts, the purpose of Khan et al.’s [10] study is to introduce a new class of generalized
convex interval-valued functions called (p, s)-convex fuzzy interval-valued functions (for
short, (p,s)-convex F-I-V-Fs) in the second sense and to establish Hermite-Hadamard
(for short, H-H) type inequalities for (p, s)-convex F-I-V-Fs using fuzzy order relation. In
addition, the authors demonstrate that the derived results include a large class of new and
known inequalities for (p, s)-convex F-I-V-Fs and their variant forms as special instances.
Furthermore, useful examples are given to demonstrate usefulness of the theory produced
in this study. These findings and diverse approaches may pave the way for future research
in fuzzy optimization, modeling, and interval-valued functions.

In the paper Sajjadmanesh et al. [11], the authors are interested in an inverse geometric
problem for the three-dimensional Laplace equation to recover an inner boundary of
an annular domain. This work is based on the method of fundamental solutions (MFS)
by imposing the boundary Cauchy data in a least-square sense and minimisation of the
objective function. This approach can also be considered with noisy boundary Cauchy data.
The simplicity and efficiency of this method is illustrated in several numerical examples.

Multiple attractors and their fractal basins of attraction can lead to the loss of global stability
and integrity of Micro Electro Mechanical Systems (MEMS). In the paper of Zhu et al. [12],
multistability of a class of electrostatic bilateral capacitive micro-resonator is researched in detail.
First, the dynamical model is established and made dimensionless. Second, via the perturbating
method and the numerical description of basins of attraction, the multiple periodic motions
under primary resonance are discussed. It is found that the variation of AC voltage can induce
safe jump of the micro resonator. In addition, with the increase of the amplitude of AC voltage,
hidden attractors and chaos appear. The results may have some potential value in the design of
MEMS devices.

The purpose of the study Khan et al. [13] is to define a new class of harmonically
convex functions, which is known as left and right harmonically convex interval-valued
functions (for short, LR-H-convex IV-F), and to establish novel inclusions for a newly
defined class of interval-valued functions (for short, IV-Fs) linked to Hermite-Hadamard
(for short, H-H) and Hermite-Hadamard-Fejér (H-H-Fejér) type inequalities via interval-
valued Riemann-Liouville fractional (for short, IV-RL-fractional) integrals. These findings
enable the authors to identify a new class of inclusions that may be seen as significant
generalizations. Some examples are included in the considered findings that may be used
to determine the validity of the results.

The study developed in Daqaq et al. [14] describes a novel manta ray foraging opti-
mization approach based non-dominated sorting strategy, namely (NSMRFO), for solving
the multi-objective optimization problems (MOPs). The proposed powerful optimizer
can efficiently achieve good convergence and distribution in both the search and objec-
tive spaces. In the NSMRFO algorithm, the elitist non-dominated sorting mechanism is
followed. Afterwards, a crowding distance with a non-dominated ranking method is inte-
grated for the purpose of archiving the Pareto front and improving the optimal solutions
coverage. To judge the NSMRFO performances, a bunch of test functions are carried out in-
cluding classical unconstrained and constrained functions, a recent benchmark suite known
as the completions on evolutionary computation 2020 (CEC2020) that contains twenty-four
multimodal optimization problems (MMOPs), some engineering design problems, and
also the modified real-world issue known as IEEE 30-bus optimal power flow involving
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the wind/solar/small-hydro power generations. Comparison findings with multimodal
multi-objective evolutionary algorithms (MMMOEAs) and other existing multi-objective
approaches with respect to performance indicators reveal the NSMRFO ability to balance
between the coverage and convergence towards the true Pareto front (PF) and Pareto
optimal sets (PSs). Thus, the competing algorithms fail in providing better solutions while
the proposed NSMRFO optimizer is able to attain almost all the Pareto optimal solutions.

The last paper published in the considered Special Issue (see Elkasem et al. [15])
presents an innovative strategy for load frequency control (LFC) using a combination struc-
ture of tilt-derivative and tilt-integral gains to form a TD-TT controller. Furthermore, a new
improved optimization technique, namely the quantum chaos game optimizer (QCGO)
is applied to tune the gains of the proposed combination TD-TI controller in two-area
interconnected hybrid power systems, while the effectiveness of the proposed QCGO is
validated via a comparison of its performance with the traditional CGO and other opti-
mizers when considering 23 bench functions. Correspondingly, the effectiveness of the
proposed controller is validated by comparing its performance with other controllers, such
as the proportional-integral-derivative (PID) controller based on different optimizers, the
tilt-integral-derivative (TID) controller based on a CGO algorithm, and the TID controller
based on a QCGO algorithm, where the effectiveness of the proposed TD-TI controller
based on the QCGO algorithm is ensured using different load patterns (i.e., step load per-
turbation (SLP), series SLP, and random load variation (RLV)). Furthermore, the challenges
of renewable energy penetration and communication time delay are considered to test the
robustness of the proposed controller in achieving more system stability. In addition, the
integration of electric vehicles as dispersed energy storage units in both areas has been
considered to test their effectiveness in achieving power grid stability. The simulation
results elucidate that the proposed TD-TI controller based on the QCGO controller can
achieve more system stability under the different aforementioned challenges.

Funding: This research received no external funding.
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Abstract: This paper comprehensively reviews the spiral dynamics optimization (SDO) algorithm
and investigates its characteristics. SDO algorithm is one of the most straightforward physics-based
optimization algorithms and is successfully applied in various broad fields. This paper describes the
recent advances of the SDO algorithm, including its adaptive, improved, and hybrid approaches. The
growth of the SDO algorithm and its application in various areas, theoretical analysis, and comparison
with its preceding and other algorithms are also described in detail. A detailed description of different
spiral paths, their characteristics, and the application of these spiral approaches in developing and
improving other optimization algorithms are comprehensively presented. The review concludes the
current works on the SDO algorithm, highlighting its shortcomings and suggesting possible future
research perspectives.

Keywords: advances of SDO; applications of SDO; metaheuristic optimization; nature-inspired
algorithms; optimization problems; spiral dynamics optimization; spiral-inspired optimization
algorithms; spiral paths

1. Introduction

In engineering applications, metaheuristic optimization algorithms are more popular
and widely used for computing the optimal solution [1]. This broad application is because:

1. The algorithms are easy to implement and do not require gradient information as they
depend on relatively simple concepts;

2. The algorithms can avoid settling at optimal local solutions;

3. The algorithms can be applied to various problems of different fields.

A great variety of nature and population-based metaheuristic optimization algorithms
have been published in the literature [2]. As reported in [2], these algorithms are cate-
gorized into breeding-based, swarm intelligence-based, physics-based, chemistry-based,
social human behavior-based, plant-based, and others. Many developed metaheuristic
optimization algorithms published in the literature are swarm intelligence-based algo-
rithms. After swarm intelligence-based algorithms, physics-based algorithms are the most
widely proposed and implemented in various applications [3,4]. As the name suggests,
in swarm intelligence-based algorithms, some degree of intelligence is present in the algo-
rithm process while finding the optimal solution. However, in physics-based algorithms,
the algorithm process is based on specific laws or principles [3,5,6]. The main advantage
of physics-based algorithms compared to others is the most straightforwardness. This
is because the algorithm’s strategy is based on fundamental physical principles. Thus,
the algorithms can consistently and accurately represent the dynamics over the entire
domain. Further, some physics-based algorithms also take advantage of a nature-inspired
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ratio, called the golden ratio, which helps to converge quickly and effectively when finding
the optimal solution [7].

The most popular physics-based optimization algorithms are harmony search, gravi-
tational search algorithm (GSA), big bang big crunch, electromagnetic field optimization
(EFO), galaxy-based search [8], ray optimization, magnetic optimization, spiral dynamics
optimization [9], and water cycle optimization [10]. Spiral dynamics optimization (SDO) is
one of the most straightforward physics-based algorithms proposed by Tamura and Yasuda
in 2011, developed using a logarithmic spiral phenomenon in nature [9]. The algorithm is
simple and has few control parameters. Moreover, the algorithm has fast computational
speed, local searching capability, diversification in the early phase, and intensification in
the later stage.

This review paper provides the origin and concept of the SDO algorithm for an n-
dimensional system. The effect of variation of spiral parameters (radius and angle) for
two- and three-dimensional systems are analyzed by generating the conventional and
hypotrochoid spiral trajectories. Besides, the recent advances in SDO algorithm, including
adaptive, improved, and hybrid versions, are highlighted. The current applications of SDO
and its variants are also focused. Different types of spirals, coordinates on xy-plane, and tra-
jectories are generated to understand spiral behaviors. Further, various novel optimization
algorithms’ developments using these spirals are presented comprehensively. Therefore,
this review paper helps in guiding multiple researchers who are currently working and
willing to work by employing SDO and its variants to solve various engineering problems.
Moreover, the review helps in developing or improving existing algorithms using the
spiral phenomenon.

The paper’s remaining sections are organized as follows: the origin and concept of the
SDO algorithm and the effect of the spiral parameter in developing search trajectories are
presented in Section 2. Section 3 offers the recent adaptive, improved, and hybrid versions
of the SDO algorithm. Section 4 gives the different types of spiral trajectories and a list of
novel optimization algorithms created using these trajectories. The applications of SDO and
its hybrid versions are presented in Section 5. Finally, the paper is concluded in Section 6.

2. Spiral Dynamics Optimization Algorithm

This section presents the origin and the concept of the SDO algorithm for two-
dimensional and three-dimensional systems. A detailed analysis of the effect of varying
spiral parameters (radius and angle) is also presented.

2.1. Origin

Tamura and Yoshida developed the SDO algorithm in 2011 to mimic the spiral phe-
nomena in nature [9,11]. Many spirals are available in nature, such as galaxies, aurora,
blackbuck horns, hurricanes, tornadoes, seashells, snails, ammonites, cabbage butterflies,
Pieris brassicae, chameleon tail, seahorse, and fish vortex [12,13]. The spirals are also seen
in ancient art created by humanity during 5000 BC to 1600 AD [12]. Over the years, several
researchers have made efforts to understand the spiral sequences and complexities and
develop equations and algorithms of the spirals. Moreover, it is worth highlighting that
the frequently encountered spiral phenomenon in nature is the logarithmic spiral, which
can be seen in galaxies, tropical cyclones, and nautilus shells [14]. The discrete processes
of generating a logarithmic spiral have been realized as an effective search behavior in
metaheuristics, which inspired the spiral dynamics optimization algorithm to develop.

2.2. Concept

In the SDO algorithm, the multipoint search function for an n-dimensional system is
formulated as [15],
Xe+1 = YR(H)(G)xk - ("R<n>(9) —In)x", (€
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where 7 is the spiral radius, R(") (8) is the rotational matrix of order 1 x n, 6 is the spiral
rotation angle, I, is the identity matrix of order n x n, x* is the spiral center, x; and x;;
are the search point positions at iterations k and k + 1, respectively.

The rotational matrix R(") (8) for an n-dimensional case on an arbitrary x;xj-plane is
given as [9,16,17],

10 0 0 0 0
01 0 0 0
0 0 cos(6;) ... —sin(8;;) 0 0
RO(@O) = |: : - : S @)
0 0 sin(6;;) ... cos(;;) 0 O
0 0 0 0 10
oo o .. 0o 01

where 0; ; is the spiral rotation angle around the origin on x;x;-plane.

From (2), the only one possibility of rotational matrix R(?)(8) for a two-dimensional
system on xqxo-plane is given as follows:

cos(f) —sin(0)

R®(6) = sin(8)  cos(6)

(©)

On the other hand, the three possible combinations of rotational matrix R®)(9) fora
three-dimensional system on x1x2, xpx3, and x;x3-planes are respectively given as follows:

s cos(f12) —sin(fy,) O]
R)®O) = [sin(1p) cos(frz) O, @
Lo 0 1)
1 0 0 ]
Rg) (0) = |0 cos(bp3) —sin(f3)|, and (5)
10 sin(Br3) cos(Ba3) |
[cos(6y3) 0 —sin(bq3)]
RY)(6) = 0 1 0 . (6)
[sin(61,3) 0  cos(fr3) |

From (1), it is to be noted that the model generated the spiral trajectories around the
center x* and these trajectories are classified into two types [18,19]:

e Ifr>1andf c (-7, 7), the trajectory is a conventional spiral;
e Ifr <landf € (—7%,7%), the trajectory is a hypotrochoid spiral.

From the above classification, the spiral’s direction of rotation based on the value of 6
is classified as follows:

e Iff € (—7%,0), the rotation of trajectory is clockwise;
e If6 € (0, 5), the rotation of trajectory is anticlockwise.

The spiral trajectories for a two-dimensional system for various values of r € [—1,1]
and 6 = § is shown in Figure 1. Similarly, the trajectories for various values of 0 € [-7F, 5
and r = 0.85 for conventional spiral and r = —0.85 for hypotrochoid spiral are shown in
Figure 2. Further, the conventional and hypotrochoid spiral trajectories for both positive
and negative values of 6 are shown in Figure 3. In all these cases, the starting point used in

the study is (25, 25).
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Figure 1. Spiral trajectories for a two-dimensional system for various values of r € [—1,1] and 6 =
(a) conventional spiral and (b) hypotrochoid spiral.

o3

4071

-10

20 -40 e C
30 20 -10 0 10 20 30 20 -5 -0 s 0 S oo | 20 25
X X
1 1
(a) (b)

Figure 2. Spiral trajectories for a two-dimensional system for various values of § € [-%, 5] and
r = 0.85 for conventional spiral in (a) and » = —0.85 for hypotrochoid spiral in (b).
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Figure 3. Spiral trajectories for a two-dimensional system for both positive and negative values of 6:
(a) conventional spiral and (b) hypotrochoid spiral.

Observing the notations k = 0, k =1, ..., k = 4 on spiral trajectories in Figures 1-3,
it can be noted that at each iteration, the spiral point from the starting point moves by an
angle 6 and then tends towards the center x*. Thus, the net effect is the spiral movement
of the initial point towards the center. The trajectories also depict the angle 0, controlling
the spiral curve. A smoother curve is achieved for smaller values of 6, compared to the
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boxy curved with larger values of 6 (refer to Figure 2a). The spiral trajectories in Figure 3
show the clockwise and anticlockwise spiral movement for negative and positive angles,
respectively. On the other hand, the spiral radius r controls the spiral movement towards
the center x*. A quick movement of spiral towards the center is achieved for smaller values
of r, compared to the slow movement with larger values of r (refer to Figures 1 and 2).
The hypotrochoid spirals shown in Figures 1b, 2b, and 3b are internal trajectories which are
generated along a circle. The advantage of a hypotrochoid spiral over conventional spirals
is it does not exceed the search space and can search most of the area in the search space.

In a similar way, the conventional and hypotrochoid spiral trajectories for a
three-dimensional system with 7 = 0.95 and § = J are shown in Figure 4. The trajec-
tory in Figure 4a on the x;x;-plane is obtained using the rotational matrix in (4). Similarly,
the trajectories in Figure 4b,c on the x,x3 and x1x3-planes are obtained using the rotational
matrices in (5) and (6), respectively. The starting point used is(25, 25, 25) in all of these cases.
The trajectories depict the conventional spiral with a positive 7 value and the hypotrochoid
spiral with a negative r value. As the 6 value is positive, all the spiral movements are
anticlockwise. As mentioned earlier, the advantage of hypotrochoid spirals is they can
search most of the area in the search space, as shown in Figure 4. The search space of a
conventional spiral is only on the positive plane, while the hypotrochoid spirals search
space is both negative and positive. Thus, the trajectories in the figure conclude that the
hypotrochoid spirals can search most of the area in the search space.

(a) (b) (9)

Figure 4. Conventional and hypotrochoid spiral trajectories for a three-dimensional system with
r =095and 6 = F: (a) on xyxy-plane with Ry,. (b) on xox3-plane with Ry 3. (c) on x1x3-plane
with R173.

3. Advances of Spiral Dynamics Optimization Algorithm

This section presents the recent adaptive, improved, and hybrid versions of the
SDO algorithm.

3.1. Adaptive Versions of Spiral Dynamics Optimization Algorithm

Researchers have developed the adaptive versions of the SDO algorithm by dynami-
cally varying the spirals’ radius and angle based on the fitness value during each iteration.
The four types of proposed adaptive approaches in the literature are linear, quadratic,
exponential, and fuzzy [16,20,21]. The mathematical functions of spirals’ radius and angle
using the proposed approaches are given in Figure 5.

In the figure, the notations are defined as follows:

® 1, and 6}, are the computed radius and angle using linear adaptive approach;

®  1g0 and 6, are the obtained radius and angle using quadratic adaptive approach;

® ¢ and 6, are the radius and angle obtained using exponential adaptive approach;
* 1y, and 0y, are the calculated radius and angle using fuzzy adaptive approach;

e 1 €01 and r, € [0,1] are the minimum and maximum radius of spiral;

e 6, €[0,1]and 6, € [0,1] are the minimum and maximum angles of spiral;

° ¢1 and c; are constants;

e fuzzy(-) is the fuzzy logic mapping;

11
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®  Yp is the difference between fitness value at a current iteration f(x;(k)) and best
fitness min(f (x;(k))), is defined as,

Yrir = f(xi(k)) — min(f(x;(k))). 7)

In [17], using the linear adaptive approach in Figure 5, the authors have proposed
the adaptive hypotrochoid SDO algorithm. The proposed algorithm performs best on
various benchmark functions compared to conventional techniques. On the other hand,
in [22], a self-adaptive approach is proposed for the SDO algorithm to update the spiral
radius and angle during the optimization. The approach’s advantage is that all search
points are updated by randomly tuning the parameter values in each iteration. Similarly,
the authors of [23] have proposed an adaptive SDO by incorporating three mechanisms,
such as (i) bi-considering updation, (ii) self-adaptive radius, and (iii) punish mechanisms.
The proposed algorithm boosted the optimization efficiency and avoided trapping at the
local optimal minima.

el — 0u
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o= 5 L+ co| Vit = =
S] Q + +
[l [l Linear Adaptive ~ ~
2 [ = £
= = |§ OB |
= = 3 g s H:q;: I
gl ()
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Do e 3 o -E 8 =
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= = = =) =+ +
= | | 5 o — —
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5o = fuzzy(Yri)
01q = fuzzy (Vi)

Figure 5. Adaptive versions of the SDO algorithm.

3.2. Improved Versions of Spiral Dynamics Optimization Algorithm

As mentioned earlier in Section 2.2, the algorithm settles into optimal local values at the
end of the optimization process due to insufficient exploration of the conventional SDO’s
search space. Thus, to avoid this problem, Nasir et al. have proposed the improved SDO
algorithm using the bacterial foraging algorithms’ elimination—dispersal strategy [24,25].
In this enhanced version, the algorithm structure is kept the same. However, two new
phases, namely elimination and dispersal, are introduced. Similarly, Hashim et al. have
proposed the chaotic SDO algorithm logistic chaotic map patterns in the conventional
SDO [26,27]. The chaotic map pattern helps in the initial population distribution rather
than randomly in conventional SDO. Moreover, the search strategy of the artificial bee
colony optimization algorithm is employed to improve the SDO’s exploration capability.
The authors have also proposed the greedy SDO algorithm by incorporating the greedy
selection stage and chaotic logistic map in the conventional SDO [28]. In this selection
stage, the obtained solution is compared to the previous value for updating the spiral
positions. The authors of [18,19] have proposed the hypotrochoid SDO algorithm in which
the search points follow the hypotrochoid spiral rather than the conventional spiral in SDO.
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The proposed hypotrochoid SDO can explore the search space more effectively and explore
the whole neighborhood of the optimal center. The experimental validation on optimal
triaxial accelerometers placement in the Shanghai Tower in China [19], and sizing and
layout of truss structures [18] has shown the better performance of hypotrochoid SDO than
its predecessors.

The SDO algorithm in Section 2.2 is developed by utilizing a feature of the logarithmic
spiral. This algorithm is also known as a deterministic or direct-solving metaheuristic
optimization algorithm. One of the significant drawbacks of this algorithm is the slow
convergence. Therefore, the authors of [29-31] have proposed a stochastic SDO algorithm
by incorporating some random disturbances at each searching point of the algorithm.
Similarly, the authors of [32] have introduced the iterative SDO algorithm for analyzing the
information on blurred images. In this algorithm, the model’s output is given as an input to
the same model iteratively. Thus, the optimization algorithm searches for the sharp image
spirally with the blurred vision at the initial stage. On the other hand, the authors of [33]
have proposed the distributed SDO algorithm to increase the diversity in the search space.
In this conventional SDO algorithm, it is clear that the search points rotate spirally around
the optimal center only. Thus, the algorithm falls into the local minimum quickly. However,
in the proposed distributed SDO algorithm, the population of search points is split into
sub-populations to increase diversity and capture the whole search space. The summary of
all these approaches is given in Figure 6.

Improved SDO Algorithm Chaotic SDO Algorithm

v’ Uses logistic chaotic map patterns for
initial population distribution.

V' Alternative for random initialization

of SDO algorithm.

v Uses bacterial foraging algorithms'
elimination and dispersal strategies.

v Improves the exploration rate of SDO
algorithm.

Distributed SDO Algorithm Iterative SDO Algorithm

Improved Versions of

v ! is gi
SDO Algorithm The model's output is given as an

input to the same model iteratively.
v' Increases the diversity in the search

v' The population of search points is
split into sub-populations.
v’ Increases the diversity in the search

space. space.
Stochastic SDO Algorithm

v Uses the hypotrochoid spiral rather v’ Incorporates random disturbances at

than the conventional spiral in SDO. each searching point of the algorithm.

v Helps in exploring the search space v Improves the convergence speed of
effectively. conventional SDO algorithms.

Figure 6. Improved versions of the SDO algorithm.

3.3. Hybrid Versions of Spiral Dynamics Optimization Algorithm

From the literature review, the following points are worth highlighting on the perfor-
mance of the SDO algorithm. SDO has the advantages of a simple structure, few control
parameters, and early diversification and intensification strategies. However, the SDO’s
performance is poor in searching the whole search space [20,34], and the exploration mech-
anism of the SDO needs to be improved [35]. The algorithm gets trapped at optimal local
minima easily [33].

Thus, to improve the performance of SDO, researchers have proposed the hybridiza-
tion of SDO with other algorithms. Further, various algorithms’ performance has also
been enhanced using SDO. The hybrid versions of the SDO algorithm presented in the
literature used an artificial bee colony (ABC) [36,37], antlion optimization (ALO) [38], bac-
terial chemotaxis algorithm (BCA) [20,34,39], bacterial foraging algorithm (BFA) [35,40,41],
biogeography-based optimization (BBO) [42], cuckoo search (CS) [43], genetic algorithm
(GA) [44], particle swarm optimization (PSO) [45-48], sine-cosine algorithm (SCA) [49],
and teaching-learning-based optimization (TLBO) [50], as shown in Figure 7. As shown in
the figure, the excellent exploitation strategy of SDO is hybridized with the fast exploration
strategy of another algorithm to balance both the exploitation and exploration phases.
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Archimedean-based spiral

5 . . strategy is used to hybridize
Logarithmic spiral search with the ABC.

strategy is introduced in the
teaching phase.

ABC Complex spiral paths are
TLBO ALO introduced in ALO to select
Adopted the spiral strategy the elite antlion.
from SDO and incorporated
Mo EESEAE il SCA BCA Hybridized using chemotaxis
Hybrid SDO strategy in exploration and
Position update equation of Algorithm SDO in exploration stages.
PSO is modified using a
PSO BFA

spiral search mechanism. Incorporated  the  spiral

equation of SDO into the

Modified the GA algorithm GA BBO chemotaxis of BFA.
to move its chromosomes cs

spirally using SDO. Integrated the random and

spiral searching mechanism

Fermat spiral searching in BBO's mutation operator.

movement is introduced in
the CS algorithm.

Figure 7. Hybrid versions of the SDO algorithm.

Moreover, there are several other novel optimization algorithms in which spiral behav-
ior or trajectory is used during the development of the algorithm. A detailed description of
various spiral paths and a list of novel spiral path-inspired optimization algorithms are
discussed in the following section.

4. Spiral Path Inspired Optimization Algorithms

The first part of this section presents the various spiral trajectories used to develop the
optimization algorithms. Then, the list of different novel optimization algorithms created
using these spirals is shown.

4.1. Spiral Paths

Patterns referred to as visible consistencies found in nature are trees, spirals, waves,
etc. Visual patterns in nature are modeled using chaos theory, fractals, spirals, etc. In some
natural patterns, the spirals and fractals are related. For instance, a variant of the logarithmic
spiral, namely the Fibonacci spiral, is based on the golden ratio and Fibonacci numbers.
As it is logarithmic, the curve at every scale appears the same and can be considered a fractal.
Romanesco broccoli is an example of such Fractal spirals. The above patterns inspired
researchers to develop optimization algorithms. Different types of spiral trajectories used
in the research include:

e Archimedes spira;

e Cycloid spiral;

e Epitrochoid spiral;

e Hypotrochoid spiral;
e Logarithmic spiral;

*  Rose spiral;

e Inverse spiral; and

e Overshoot spirals.

A detailed description of the five most widely used spirals, including Archimedes,
logarithmic, rose, epitrochoid, and hypotrochoid, is provided underneath. This detailed
description includes the coordinates on the xy-plane and trajectories showing the effect of
each parameter on the xy-plane.
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4.1.1. Logarithmic Spiral

The logarithmic spirals often appear in nature. For instance, the nautilus cutaway,
Iceland’s low-pressure area, galaxies, and tropical cyclones arms usually take a logarithmic
spiral shape. The logarithmic spiral is also known as equiangular or growth spiral because
the spiral distance increases in geometric progression. The coordinates of a logarithmic
spiral on xy-plane are given as follows [13,38]:

x(¢) =a-e"-cos(9), y(¢) =a- e -sin(g), ®)

where ¢ is the angle, 2 and b are the arbitrary constants.

The logarithmic spiral for 2 = 0.18, ¢ from —47 to 477, and various b values is shown
in Figure 8. The spiral in Figure 8a is obtained for positive values of b, while Figure 8b is
obtained for negative values. The trajectories in Figure 8 show that parameter b controls
the tightness and the direction of the spiral. The trajectories in Figure 8a also depict the
logarithmic spiral proprieties that for positive b values and ¢ tends to +oco, the spiral
evolves in an anticlockwise direction. Whereas for the same b values and ¢ tends to —co,
the spiral evolves in a clockwise direction. However, for negative b values, the spiral
evolves or twists in the opposite direction.
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Figure 8. Logarithmic spiral with various values of b: (a) logarithmic spiral with positive b values
and (b) logarithmic spiral with negative b values.

4.1.2. Archimedean Spiral

Archimedean spiral is another famous spiral that has been used in significant applica-
tions of engineering, biology, etc. The Archimedean spiral is also known as the arithmetic
spiral. This spiral can be seen in nature in ferns, millipedes, and human fingerprints.
The spiral trajectory is the locus of a point’s position that moves away from the fixed
point with a constant speed along a line that rotates with a constant angular velocity.
The coordinates of an Archimedean spiral on xy-plane is given as follows [13,38]:

() = (c+d-¢)-cos(p), y(p) = (c+d-¢)-sin(y), ©)

where c and d are constants that define the spirals initial radius and the successive turns
difference, respectively.

The Archimedean spiral for ¢ = 0.5, i from 0 to —77, and various d values are shown
in Figure 9. The trajectory in Figure 9a is obtained for positive values of 4, while Figure 9b
is obtained for negative values. As the initial radius is ¢ = 0.5, all the spirals are starting
at this value, as shown in Figure 9. The spiral growth rate d controls the increment per
revolution. Thus, the distance between successive turns is constant, which is equal to the
value of d. Moreover, the parameter d controls the evolution of the spiral. The spiral in
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Figure 9a depicts that for positive d values, and the spiral evolves in an anticlockwise
direction. Whereas for negative d values, the spiral evolves clockwise.

Figure 9. Archimedean spiral with various values of d: (a) Archimedean spiral with positive d values
and (b) Archimedean spiral with negative d values.

Observing the spirals in Figures 8 and 9 shows a difference between the Archimedean
and logarithmic spirals worth highlighting. In the Archimedean spiral, the intersection
points of a ray from the origin on successive turnings have a constant separation distance.
However, in a logarithmic spiral, these distance of intersection points on next turnings
from the origin will form a geometric progression.

4.1.3. Rose Spiral

As the name suggests, the rose spiral is often seen in the unfurling of rose petals and
holds the properties of symmetric and periodic arc curves. The coordinates of a rose spiral
on xy-plane is given as follows [13,38]:

x(¢) = e~ cos(ng) - cos(¢), y(§) = e- cos(ng) - sin(g), (10)

where e and 1 are constants that define the pedal length and number, respectively.

The rose spiral with various values of e and 1 are shown in Figure 10. The spiral in
Figure 10a is achieved for n = 2 and multiple values of e. Similarly, the spiral in Figure 10b
is obtained for e = 2 and various values of 7. In both cases, ¢ ranges from 0 to 2. The spirals
in Figure 10a depict that parameter e controls the petal length. It is worth noting that as the
value of e increases, the petal length increases. The spirals in Figure 10b also show that n
controls petals’ number, size, and length. For an even value of 7, the number of petals is 2n.
However, for odd values of 1, the number of petals is only .

Figure 10. Rose spiral with various values of e and n: (a) rose spiral with constant n value and
variable e and (b) rose spiral with constant e value and variable 7.
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4.1.4. Epitrochoid and Hypotrochoid Spirals

Epitrochoid and hypotrochoid spirals are a family of curves generated by a point
attached to a rolling circle. This rolling circle will roll out around the outside of a fixed
circle to form an epitrochoid spiral. On the other hand, to create a hypotrochoid spiral,
the rolling one will roll around inside the fixed one. Let p; and p; be the radii of rolling
and fixed circles, respectively, and f is the distance between the point and rolling circle’s
center. The coordinates of epitrochoid spiral on xy-plane is given as [13,38],

%(Z) = (02 +p1) - cos({) — f - cos (";—1”1@) and
(11)

Y(2) = (p1 + p2) -sin(Z) — f -sin <p1p¥§>'

Similarly, the coordinates of a hypotrochoid spiral on xy-plane is given as follows:

$0) = (p2 = pr)-cos() + £ -cos (#2217 and
P1 12)
(0) = (2= pr) -sin(@) — £ -sin (217,

The trajectories of epitrochoid and hypotrochoid spirals for p; = 0.8, po = 3,d = 2.5,
and { ranging from 0 to 107t is shown in Figure 11a,b, respectively. In both spirals, it should
be noted that { significantly affects the spiral’s shape. If the considered { ranges from 0 to
27, the rolling circle will revolve only once around the fixed circle. Thus, it is not possible
to obtain the whole pattern of the spiral. These spirals can be drawn using Spirograph
toys and often appear in nature. For instance, the planets orbit in a geocentric system,
and Wankel engines” combustion chambers take these spiral shapes.

R

Figure 11. Epitrochoid and hypotrochoid spirals for p; = 0.8, p = 3, and d = 2.5: (a) epitrochoid
spiral and (b) hypotrochoid spiral.

4.2. Spiral Path-Based Optimization Algorithms

Over the years, researchers have developed various novel optimization algorithms in
which the spiral motion has been used while mimicking the system’s behavior. Further,
an improved version of multiple algorithms is also proposed using spiral trajectories to
improve the performance of conventional techniques. Table 1 provides the list of spiral path-
inspired optimization techniques, including the inspiration of developing the algorithm,
the type of spiral used, and the source code links.
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For example, a detailed description of four novel optimization algorithms in which
spiral trajectory has been used in the development is explained underneath. The chosen
novel optimizations algorithms list includes moth-flame, whale, seagull, and Aquila.
Further, a detailed description of four improved optimization algorithms using spiral
trajectories is also explained in this section. The enhanced optimization algorithms are the
water cycle, antlion, slap swarm, and sparrow search. Some of these algorithms have been
widely used by various researchers recently, and others have been developed newly, thus
selected for the detailed explanation.

4.2.1. Moth-Flame Optimization Algorithm

The moth-flame optimization algorithm was developed in 2015 by Seyedali Mirjalili
from the behavior of moths’ navigation around the light/flame in a spiral path [52,72,73].
The application of a logarithmic spiral to mimic the moths’ transverse orientation property
around the flame in this algorithm is explained underneath. In the algorithm, the initial
moths’ positions will be updated with respect to flames using the logarithmic spiral as
follows [52,74]:

i) = {Di,j -eblT . cos(27tT) + fij, fori<Fy (13)

Di/], L ebT . cos(27T) +le]v, fori > FN'

where mij, f,',]-, and D;; are the positions of jth variable of ith moth, flame, and distance
between the moth and its corresponding flame, N is the total number of flames. Further, b
and T are the parameters of logarithmic spiral (refer to Section 4.1.1).

The major drawback of this algorithm is the premature convergence at optimal local
solutions during the search process. Moreover, they cannot be applied to permutation
problems as it is developed for continuous search space [75]. As mentioned in Table 1,
the source code of this optimization algorithm created using MATLAB for both single and
multiobjective problems is made publicly available by the developer on his website at
https:/ /seyedalimirjalili.com/mfo (accessed on 1 December 2021). Further, the links for the
source code using other platforms, such as Python, C++, and R studio, are also available on
the same website.

4.2.2. Whale Optimization Algorithm

The whale optimization algorithm is a novel metaheuristic algorithm developed
in 2016 by Seyedali Mirjalili and Andrew Lewis to mimic whales” hunting bubble net
phenomenon in a spiral motion [53,76-79]. The algorithm is a model of capturing whales’
behavior during the encircling, attacking, and searching of prey. During the encircling
phase, all the whales’ positions will be updated to move towards the best whale position,
which is near to the target and is given as,

X(i+1)=X(i) - A-|C-X*(i) — X(i)|. (14)

During the phase of attacking the prey, the whales move spirally using the bubble net
movement phenomenon. Thus, position updation of whales during this phenomenon in
logarithmic spiral motion is as follows:

X(i+1) = |X*(i) — X(i)] - € - cos(27t1) X*(i). (15)
Finally, the whales will choose either encircling or attacking during the searching of
prey, which can be achieved using the following model:
X (z)f§|C X*(i) — X(z)|, p <05, (16)
et

X(i+l)_{|i*(i) ()] - bl - cos(271)X*(i), p > 05.
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Therefore, the position updation of all the whales during all three phases is summa-
rized as,

L ):f(l) f%\?f(() X(i), 1§<1, p <05,
X(i+1) =4 | X)) —A-|C: X() X@], Ax>1, / (17)
|X* (i) — X(i)] - e - cos(27t1) X* (i), p>05,

where the vectors X*(i) is the closest whale’s position to the prey, X (i) and X(i 4 1) are
the whales’ positions at ith and i + 1% iterations, A and C are the coefficients, b and [ are
the parameters of logarithmic spiral (refer to Section 4.1.1). Further, it is to be noted that
for A > 1, positions updation has been achieved using X, (i), a random position vector at
ith iteration.

This whale optimization algorithm has the drawbacks of lower accuracy, slow conver-
gence, and being trapped into optimal local solutions and cannot solve higher-dimensional
problems effectively [80]. As given in Table 1, the source codes of this optimization al-
gorithm for single-objective problems using MATLAB, Python, C++, and R are publicly
available at https://seyedalimirjalili.com/woa (accessed on 1 December 2021).

4.2.3. Seagull Optimization Algorithm

Gaurav Dhiman et al. proposed the seagull optimization algorithm in 2019 to mimic
the seagulls” migration and hunting behavior [56]. The algorithm is a mathematical model
of seagulls” behavior in two stages, namely migration and attack. During the stage of
natural attacking, the seagulls maintain spiral behavior in the air. The coordinates of this
spiral behavior in x, y, and z planes are modeled as follows:

x=u-ev. cos(k), y=u- e sin(k), z=u- &k, (18)

where k € [0,27] is the spiral angle, u and v are the arbitrary constants.

The seagull optimization algorithm has the significant drawback of weak population
diversity during the search process [81]. The link to the MATLAB-based source code of this
optimization algorithm is given in Table 1.

4.2.4. Aquila Optimization Algorithm

The Aquila optimization algorithm was proposed in 2021 by Laith Abualigah et al. to
mimic Aquila’s behavior during prey catching [68]. The algorithm constitutes four stages:
(i) expanded exploration, (ii) narrowed exploration, (iii) expanded exploitation, and (iv)
narrowed exploitation. During the stage of narrowed exploration, the Aquila rotates over a
target prey for a short glide attack. This behavior is modeled as follows:

X(t+1) = Xpest (t) - Levy () + X (£) + (y — x) - rand(), 19)

where X, (t) and X (t) are the random and best solutions at tth iteration, X(t + 1) so-
lution at (t + 1) iteration, rand() € (0,1] is the random number, and Levy() is the Lévy
distribution. Further, x and y are the Cartesian coordinates of the spiral with radius r and
angle I given as follows:

x = rsin(l), y = rcos(l). (20)

From the above, it is to be highlighted that the Levy flight’s effect is relatively weak.
Thus, the algorithm has insufficient local exploitation ability [82]. The MATLAB and Java-
based source code link of this optimization algorithm for single-objective problems is given
in Table 1.
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4.2.5. Water Cycle Optimization Algorithm

The water cycle optimization algorithm was proposed in 2012 by Eskandar et al. to
mimic the natural hydrological cycle process [10,83,84]. The algorithm simulates the stream
and river flow, rainfall, and evaporation into the sea. In this algorithm, the position update
of (a) streams flow to the rivers, (b) streams flow to the sea, and (c) rivers flow to the sea
are respectively given as follows:

Xst(i+1) = Xst (i) + rand() - C - (X (i) — Xt (7)), (21)
Xst(i+1) = Xot (i) +rand() - C - (Xse (i) — Xst (7)), (22)
Xe(i41) = X (i) +rand() - C- (Xse (i) — X,(0)), (23)

where X (i), X, (i) and X, (i) are the positions of stream, river, and sea at ith iteration,
Xst(i+1), X,(i+ 1), and X, (i + 1) are the positions of stream, river, and sea at (i + 1)th
iteration, C € [1,2] is the constant value and rand() € (0,1] is the random number.

The MATLAB-based source code of this conventional optimization algorithm for
both constrained and unconstrained problems, including several improved versions and
multiobjective problems, are made publicly available by the researcher on his website at
https:/ /ali-sadollah.com/water-cycle-algorithm-wca/ (accessed on 1 December 2021).

The algorithm has insufficient exploitation ability, and thus, in [64], the authors
have integrated the hyperbolic spiral, which helps improve the exploitation ability of
the algorithm. Therefore, modified position update equations using the hyperbolic spiral
are given as follows:

Xot(i+1) = Xt (i) + | X (1) — Xt (i) - cos(27l) /1, (24)
Xop(i+1) = Xee (i) + | Xee (i) — X5t (i) - cos(27l) /1, (25)
X (i +1) = X (i) + | Xee (i) — X, (7)] - cos(2ml) /1, (26)

where I € [—1,1] is the parameter of hyperbolic spiral, which is an uniformly distributed
random number.

4.2.6. Ant Lion Optimization Algorithm

Seyedali Mirjalili proposed the antlion optimization algorithm in 2015 to mimic the
natural hunting phenomenon of antlions [85-88]. The algorithm is a model of capturing the
following ants and antlions behaviors: (i) the ants’ random walk behavior and gets trapped
in antlions pits and (ii) the antlions” hunting behaviors include building traps, sliding ants
towards them, catching, rebuilding pits, and elitism. The algorithm retains the best antlion
with optimal fitness value, elitism, and the corresponding antlion is called elite antlion.
Thus, the elite and selected antlions update their position randomly as follows:

Ant(f) = w @)
where R,(t) and R,(t) are the elite and selected antlions random walk during fth iteration.

The MATLAB, Python, and R software-based source codes of this conventional opti-
mization algorithm for both single and multiobjective problems are made publicly available
by Seyedali Mirjalili on his website at https://seyedalimirjalili.com/alo (accessed on 1
December 2021).

In [38], the authors proposed an improved version of this algorithm. In this enhanced
version, the elite and selected antlions update their position using eight spiral complex
paths instead of moving in randomly to improve the convergence speed and performance.

These spiral trajectories include Archimedes, cycloid, epitrochoid, hypotrochoid, logarith-
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mic, rose, inverse, and overshoot spirals. For an example case, the values of R, (t) and R, ()
are computed using logarithmic spiral as,

Re(t) = Dy - et cos(2mty), Ra(t) = Dy - ' sin(27ty ), (28)

where Dy, by, and t; are the parameters of logarithmic spiral (see Section 4.1.1).
Similarly, using the Archimedes spiral, the values of R,(t) and R,(t) are computed as
follows:

Rg(t) =Dy+by-ty- COS(27Tt2), Ra(t) =Dy +by-ty- sin(27rt2), (29)
where D5, by, and t, are the parameters of Archimedes spiral (see Section 4.1.2).

4.2.7. Slap Swarm Optimization Algorithm

Slap swarm optimization algorithm was developed in 2017 by Seyedali Mirjalili et al.
to mimic the behavior of slap chains, which is searching for target food [89-92]. In the slap
chain, the first slap is the leader, and all the other slaps follow the leader. In the algorithm,
the update equations for the leader and followers’ positions during the searching of target
food are as follows:

X] _ F,‘ +T1((UB,‘ — LBZ')T’Z +LBZ'), if r3 2 0, (30)
"\ Fi = ((UB; —LB;)r, +LB;), ifrs <0,
j_ i1y
Xl =05X+x"7),j>2 (31)

where X} and X{ are the positions of leader and followers, F; is the target food, LB; and
UB; are the lower and upper bounds of ith dimension, r1, 1, and r3 are random numbers.

The MATLAB-based source code of this optimization algorithm for both single and
multiobjective problems is made publicly available by the developer on his website at
https:/ /seyedalimirjalili.com/ssa (accessed on 1 December 2021). Further, the links for the
source code using Python and R are also available on the same website.

However, in [65], it is stated that the conventional slap swarm optimization algorithm
(SSOA) has a slower convergence and gets trapped at local optima. Thus, the authors
have proposed an improved SSOA using a logarithmic spiral. In this improved algorithm,
the followers’ positions are updated using a logarithmic spiral as follows:

] — 1 xi=1y . b0 ;
X; =05(X; +X; ") -e” -cos(27h), j > 2, (32)
where b and 6 are the parameters of logarithmic spiral (refer to Section 4.1.1).

4.2.8. Sparrow Search Optimization Algorithm

Jiankai Xue and Bo Shen proposed a sparrow search optimization algorithm in 2020
to mimic the sparrow’s behaviors during group wisdom, antipredation, and foraging [93].
In this algorithm, the sparrows’ population is divided into two groups of 20:80 as discovers
and followers. The discover have a broad search space to search for the food and guide the
followers to move towards the food source. The position update equation for the discover
sparrows during the searching of target food is as follows:

X;j(t) -exp(— &), if Ry < ST,

. (33)
Xij(t) +Q-L, if Ry > ST,

X j(t+1) = {
where X; ;(t) and X;;(t 4 1) are the ith discover sparrows’ position of jth dimension fth
and (t + 1)M iterations, i and M are the current and maximum number of iterations, Q is

a uniformly distributed random number, L is a row matrix with all values as one, « and
Ry € [0,1] are the random numbers, ST € [0.5,1] is the safety threshold values.
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The values of R, and ST help indicate the safety of the food source area. Based on
these values, the type of environment around the food source area, predators status, and the
actions that need to be taken are classified as follows:

Safe,  No predators around, can search for food, if Ry < ST,

Condition = { (34)

Unsafe, Predators around, fly to other safe area, if R, > ST.

As some of the followers closely follow the discoverers, they update their positions
to move towards the discovered food source area. The position update equation for the
follower sparrows towards the food source is as follows:

T

Xp(t+1) +[X;(t) = Xp(t+1)| - AT(AAT) "1 L, otherwise,

Q- exp (xi.,n,sf<tl—xi,j<t>>, i /2,

where Xyorst(t) is the group’s worst position at tth iteration, X, (t + 1) is the discovers’
optimal position at (¢ 4 1)™ iteration, A is row matrix of randomly assigned with 1 or —1.
Further, i > n/2 indicates that the sparrows are in a danger position. Thus, the sparrows
make antipredation behavior. The MATLAB-based source code for implementing this
algorithm is available for registered users at https:/ /www.mathworks.com/matlabcentral /
fileexchange /88788 (accessed on 1 December 2021).

However, in [66,94], the authors proposed a variable spiral search technique for the
followers to update their positions better. The position update equation of the followers
using this search strategy is as follows:

e - cos(2711)Q - exp <M>, ifi>n/2,

Xij(t+1) = (36)

Xp(t+1) +[X;(t) = Xp(t+1)| - AT(AAT) 1. L, otherwise,

where z and [ are the parameters of logarithmic spiral (refer to Section 4.1.1). Further,
the value of z is varied at every iteration, making the proposed technique a variable spiral
search approach.

5. Application of Spiral Dynamics Optimization Algorithm

The conventional and other variants of the SDO algorithm have been applied in
various fields for finding the optimal solution, as explained underneath.

5.1. Modeling and Controller Tuning

The application of SDO and its variants in the area of modeling and controller tuning
is as follows:

e Controller tuning [95];

e  Controlling robotic arm movement [96];

e Flexible manipulator system [14,16,20,26,28,34,35];
*  Stair descending in a wheelchair [97,98];

e Inverted pendulum [99];

e Twin rotor systems [25,34];

e Two-wheeled robotic vehicle [39].

Hassan et al. proposed using an SDO algorithm to tune the predictive proportional-
integral (PI) controller for wireless networked control systems [95]. Similarly, the authors
of [96] have utilized SDO in the tuning of proportional-integral-derivative (PID) in con-
trolling the robotic arm movement. Moreover, for both modeling and control of flexible
link manipulator systems, the authors of [14] have used conventional SDO. For the same
application, the authors of [20,34,35] proposed the hybridization of the SDO algorithm with
BCA and BFA. The improved and adaptive version of SDO is also presented for both mod-

24



Fractal Fract. 2022, 6, 27

eling and control of a flexible link manipulator system [16,26,28]. In another application,
fuzzy control of a stair descending in a wheelchair, an SDO algorithm is used for tuning
of controller parameters. In [99], a hybrid algorithm using PSO and SDO is proposed for
the tuning of a fuzzy controller designed for the inverted pendulum. Nasir et al. have
proposed an improved SDO and hybrid algorithm using SDO and BFA to model twin rotor
systems [25,34]. The hybrid SDO and BFA algorithm has also been used for controlling the
two-wheeled robotic vehicles [39].

5.2. Electrical Energy Optimization

Similarly, the application of SDO and its variants in the area of optimizing electrical
energy systems is as follows:

e Digital filters [100];

e  Economic/emission dispatch [14,101,102];

e Hybrid electrical vehicles [23];

e Maximizing power production of a wind farm [103];
e Multigeneration energy system [104];

e Network with power distribution [105].

The economic and emission dispatch problems in power systems have been solved
by various researchers using the SDO algorithm [14,101,102]. Similarly, an optimal strat-
egy using the SDO algorithm is proposed for maximum power production in the wind
farm [103]. A multiobjective SDO algorithm for a multigeneration energy system is pre-
sented for minimizing the total cost while maximizing energy efficiency [104]. In [105],
a hybrid algorithm using SDO and BFA is proposed to optimize decentralized generation
placement simultaneously. In another application, an optimal sizing strategy using the
adaptive version of the SDO algorithm has been presented for hybrid electric air-ground
vehicles [23]. The authors of [100] have proposed using SDO for the filter design. The al-
gorithm achieved better performance in achieving the desired magnitude response in the
multiobjective optimization task.

5.3. Mechanical Systems Optimization

Over the years, several mechanical systems have been optimized using the SDO
algorithm. The list of applications are as follows:

¢ Micro-channel heat sink [29,30];

e Automation of high-rise buildings [19];
e  Planar, spatial truss structures [18];

e Pressure vessel design problems [38,50];
e Welded beam design problems [50].

Cruz et al. proposed the generalized and stochastic SDO algorithms to solve micro-
electronic thermal management problems [29,30]. The authors of [19] have proposed a
hypotrochoid SDO algorithm to optimize the sensor placement in the 632-meter-tall Shang-
hai Tower and compared the performance with seven optimization algorithms, including
its predictors. The authors of [18] also proposed the hypotrochoid SDO algorithm for
finding the optimal setting parameters of 10, 37, 52, 72, and 200-bar planar and spatial truss
structures. The use of spiral equation in improving the TLBO and antlion optimization
algorithms for pressure vessel design problems is presented in [38,50]. The improved TLBO
algorithm using logarithmic spiral trajectory is also applied to find the optimal setting
parameters for welded beam design problems [50].

5.4. Other Optimization Problems

The application of the SDO algorithm for other types of optimization problems are
as follows:

e 2D mesh topologies [106];
e Clustering problems [33];
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e Cubic polyhedral cages [107];

e Face image de-blurring [32];

e Neural network training [108,109];
e Sensor pattern sorting [110,111].

The authors of [107] are the first to showcase the problems and scope of spiral dy-
namics optimization applied to polyhedral cages. Another work before developing the
conventional SDO algorithm is reported in [106]. Here, a heuristic spiral mapping algo-
rithm is the first type of SDO applied for 2D mesh network topologies. For clustering
problems, distributed SDO is proposed in which the population of search space is split
into sub-populations [33]. Hong-Chun Jia et al. have proposed an efficient and intelligent
algorithm using SDO for deep neural networks [108]. The network is to find the optimal
physical health and fitness level in sports. Recently, James McCaffrey from Microsoft
Research has developed the SDO algorithm in Python to train the neural network to find
the optimal weights and biases values [112], the real-time implementation of a determin-
istic SDO algorithm using field-programmable gate arrays for spot patterns sorting in a
Shack-Hartmann wavefront sensor [110].

As mentioned earlier, the SDO and its variants have been applied in various applica-
tions. The summary of all applications is given in Table 2. The table provides the details
of the application system, including the dimension, software tool, cost function, type of
optimization problem, and comparison techniques. In the table, SO and MO are optimiza-
tion problems denoting single objective and multiobjective. The SDO validation and its
variants on various benchmark functions are also detailed. It is to highlight that the most
widely used error-based cost functions are: mean squared error (MSE), root mean squared
error (RMSE), and the sum of squared error (SSE). Similarly, the integral error functions
used in the research are integral squared error (ISE) and integral time absolute error (ITAE).
The errors are computed as follows:

ng
MSE = lZ(YFYP)Z, (37)
Ns i3
18
RMSE = /=Y (Ya—Y,)? (38)
Ns i=1
ISE — / e(t)dt, (39)
t=0
ITAE = / Hle(t)ldt, (40)
Jt=0

where n is the total number of samples, Y; and Y}, are the actual and predicted values, e(t)
is the error, the difference between actual and reference values.
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6. Conclusions
6.1. Findings

SDO is a promising and fascinating algorithm that has been greatly appreciated in
the literature. The SDO algorithm’s advantages over other optimization algorithms lie in
its simplicity, ease of implementation, the requirement of few control parameters, and bet-
ter diversification and intensification strategies. This comprehensive review summarizes
the research outcomes published from 1997 until January 2022. The advances and vari-
ants of SDO, including adaptive, improved, and hybrid approaches for solving various
optimization problems, are critically analyzed. Further, the application of SDO and its
variants in multiple fields, including modeling, controller tuning, electrical energy systems,
mechanical systems, etc., is comprehensively summarized. Besides, a special interest is
devoted to highlighting various nature-inspired optimization algorithms fascinated by the
concept of spiral paths. This review is expected to draw the attention of the investigators,
experts, and researchers to solve the optimization problems using the SDO algorithm and
its variants.

6.2. Future Perspectives

This comprehensive review has helped open up new scopes in the field of spiral-
inspired optimization and is highlighted as such underneath.

e  Even though the authors have tried to avoid the issue of settling at local optima
by the SDO algorithm, the issue is persisting. It requires a careful balance between
exploration and exploitation phases.

] The problem of insufficient search space exploration with the conventional SDO, which
uses a logarithmic spiral, can be overcome by judiciously selecting spirals. A few such
spirals are Fermat, Archimedean, etc., which seem suitable in the present context to
solve multiobjective problems. Specifically, the use of Fibonacci and a golden spiral is
expected to solve image processing optimization problems effectively as their spiral
behavior helps analyze the entire image.

e Dynamically varying control parameters in each iteration of SDO variants is still
unresolved, leading to lower accuracy of the optimal solution. The selection of suitable
adaptive functions for control parameters is required.

e Thereis ascope to improve the performance of several existing spiral-inspired optimiza-
tion algorithms either by utilizing the spiral position update equation of SDO or using
other spiral trajectories. Further, the natural behavior of nonspiral-inspired algorithms
can be modified using spiral paths for better accuracy in the optimal solution.

e The lack of a mathematical model for complex spiral trajectories, such as the Celtic
spiral, limits its use for better search space exploration. Hence, the development of
suitable models for such a complex spiral trajectory is expected to enhance the SDO
algorithm’s exploration performance.
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Abstract: In this paper, we studied the well posedness for a new class of optimization problems with
variational inequality constraints involving second-order partial derivatives. More precisely, by using
the notions of lower semicontinuity, pseudomonotonicity, hemicontinuity and monotonicity for a
multiple integral functional, and by introducing the set of approximating solutions for the considered
class of constrained optimization problems, we established some characterization results on well
posedness. Furthermore, to illustrate the theoretical developments included in this paper, we present
some examples.

Keywords: well posedness; constrained variational control problem; monotonicity; pseudomono-
tonicity; hemicontinuity; multiple integral functional; lower semicontinuity

1. Introduction

The notion of well posedness represents a useful mathematical tool by ensuring the
convergence of a sequence of approximate solutions to the exact solution of some optimiza-
tion problems. Starting with the work of Tykhonov [1] for unconstrained optimization
problems, various types of well posedness for variational problems have been considered
(see, for instance, Levitin-Polyak well posedness [2-5], extended well posedness [6-14]),
L-well posedness [15], a-well posedness [16,17]). Moreover, the concept of well posedness
can be useful to study some related problems, such as variational inequality and fixed point
problems [18-22], hemivariational inequality problems [23], complementary problems [24],
equilibrium problems [25,26], Nash equilibrium problems [27] and variational inclusion
problems [28]. Recently, the study of well posedness for vector variational inequalities and
the associated optimization problems was formulated by Jayswal and Shalini [29]. On the
other hand, an important and interesting extension of variational inequality problems is
that of multidimensional variational inequality problems and the corresponding multi-time
optimization problems (see [30—40]).

Motivated by the aforementioned research works, in this paper we analyze the well
posedness of a new class of constrained optimization problems governed by multiple inte-
gral functionals involving second-order partial derivatives. To this aim, first we introduce
new forms for the concepts of monotonicity, lower semicontinuity, pseudomonotonicity
and hemicontinuity associated with a multiple integral functional. Furthermore, we define
the set of approximating solutions for the considered optimization problem and establish
some characterization theorems on well posedness. The main novelty elements of this
paper are represented by the following: the mathematical framework is based on infinite-
dimensional function spaces, multiple integral functionals, the presence of second-order
partial derivatives, and innovative proofs of the main results. The aforementioned ele-
ments are completely new in the area of well-posed variational control problems. Most of
the previous works in this field have been studied in classical finite-dimensional spaces,
without taking into account the new notions mentioned above.

This paper is organized as follows. Section 2 provides the concepts of monotonicity,
pseudomonotonicity, hemicontinuity and the lower semicontinuity of a multiple integral
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functional, and an auxiliary lemma. Section 3 investigates the well posedness for the
considered constrained optimization problem. Concretely, we establish that well posedness
and the existence and uniqueness of a solution are equivalent in the aforementioned
problem. Furthermore, some examples are formulated throughout the paper to highlight
the theoretical elements. Finally, in Section 4, we present the conclusions and provide
further developments.

2. Preliminaries

Throughout this work, we consider the following mathematical tools and notations:
let Q) be a compact set in R" and QO 5 ¢ = ({*), « = 1,m; consider A as the space of

9%a

) da .
C*-class state functions a : QO — R" and a, := e agy = acPar denote the partial
speed and partial acceleration, respectively; also, consider U ass the space of C!-class control
functions u : Q) — R, and consider A x U as a closed, convex and non-empty subset of

A x U, (a,u)]3n = given, endowed with the scalar product:

(o), (b)) = [ [a(0)-b(E) +u(D) - w(E)]

n k
=y [Ld@p @+ L@@, v, bw) e Axu
“ i= j=

and the induced norm, where df = d! - - - d7"" denotes the volume element on R”.

Consider J*(R™, R") as the second-order jet bundle associated with R"™ and R". Taking
the scalar continuously differentiable function f : IZ(R"’,R") x R¥ - R, we introduce the
following multiple integral-type functional:

F:AxU—=R, F(au)= /Qf(C,u(C),ua(C),ﬂﬁy(é),M(@))dQ

At this moment, we are able to introduce the following constrained variational control
problem (in short, CVCP), given as follows (we use the notation (77, (7)) := (g, a(0),ax({),

apy (§),u(8))):

(CVCP) Minimize,, /Q F(au(2))dC
subjectto (a,u) € ©,

where O is the solution set of the controlled variational inequality problem (in short, CVIP): to
find a pair (a,u) € A x U such that:

@) [ [F (0u(@)(0(0) - a(0) + 2L (0 (©)Da(b() D))

o

+ a0 @(@) - w(@)]dg 2 0, Vb,w) € AxU,

where D3 := Dg(D,), and n(B, ) is the Saunders’s multi-index notation (see Saun-
ders [41], Treanta [40]).
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More precisely, the feasible solution set for (CVIP) is given by

0 ={(@weaxt: [ (00 -a@)L (@)

+Du(0(0) ~a(0) - (ran@)) + (0©) ~ (@)Y
1 af
N WDEW(’?(C) - ﬂ(C))%(na,u(C))}dg >0,

V(b,w) € A x u}.

(ﬂau( )

Next, we define the notions of monotonicity and pseudomonotonicity for the aforemen-
tioned multiple integral functional.

Definition 1. The multiple integral functional F(a,u) = / f (74, (0))dq is called monotone on
Q
A x U if the following inequality holds:

[, [ - 0@ (L (@) - Fmat@)
+(0) = w() 3 (roal0) — - (@) )
+Du(a(0) = b0 5 (r0ul®) — 51 (m10()))

1 of of
+ WD%(&I(@) - b(g)) <aaﬁ7 (na,u(g)) - aaﬁ,y (7Tb,w(€))>]d€ Z 0,
Y(a,u), (byw) € A x U.

Definition 2. The multiple integral functional F(a,u)

/ f(70,,(0))dC is called pseudomono-
tone on A x U if the following implication holds:

[ @@ =@ L (00)) + 0) = 00 3 (000))

HD4(0(8) (D) 2L (40(0)

2 _ 9f
taB 7)D (0(0) = b(0) 3~ (@) | 2 0

= [ (@@~ b@) Z (raul@) + (40) ~ 0@ L (0a(@)

+Da(a(8) ~ (@) 3 (12 (4))

1
+WD1237(H(€) — aa » (7ta,u(C ]d§ >0, V(au),(bw)eAxU.

Let us give an example of a multiple integral-type functional which is not monotone
but is pseudomonotone.

Example 1. Considern =k =1, m =2,and Q = [0, 3]2. We define:

f(n'u,u(g)) = ZSinu(g) + u(g)g“(g)

41
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and show, in accordance with Definition 2, that the multiple integral functional F(a,u) =

/;)f(na/u(é))dé is pseudomonotone on A x U = CHQ,[-1,1]) x CYH(Q,[~1,1]). Indeed,
we have:

[ @@ =@ L (100) + 0) = 0(0) 3 (500))
of (

+Da(ﬂ(§) b(g))aaa nbw(g))
Y - of
+ 5,77 P () = 0@ 5~ ()] a2

= [ [21a(@) ~ b()) cosb(@) + (@) ~ w(@) (" + w(©)e*®)]az 2 0,
V(a,u),(bw) € AxU

= [ [@@) ~b@) & (ranl@) + (40) ~ @) 2 (0a())

+DL(a(0) b)) 31 (72 (0))

iy D a0 b)) 5

aaﬁv

(7tau(2))] dC

= [ [2(a(&) = b(&)) cosa() + () — w(@) ("D + u(©)e")]dg 0,
V(a,u),(bw) € AxU.
However, it is not monotone on A x U in the sense of Definition 1, because:
L@ = 0@ (F raute) - Z (0@
+ 000 = 0@) ( E (70u @) - L (000

+D4(a(0) = b0 L (t0ul©) ~ 3 (100(0)))

of of
TR <@>—b<@>>(aam<m<a>>—%mw(o))]dz
-/ [Z(u@ ~ b(0)) (cosal() ~ cosb(())

+ () — (@) (2D + 'O —w(Q)e*® — D)) ag $ o,
Y(a,u),(b,w) € A x U.

Then, in accordance with Usman and Khan [42], we define the concept of hemicontinu-
ity for the considered multiple integral-type functional.

Definition 3. The functional F(a,u) = / f(7ta,u(Q))dq is hemicontinuous on A x U if the
Ja
application:

A= (@@, u0) - 0@, (1@ 51 @) ), 0<A<

42
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is continuous at 0%, for ¥(a,u), (b,w) € A x U, where:

OF . of of 1 of
m@) = %(”ﬂ;\,u/\(g)) - Da%(”ﬂ;\,u/\(g)) + n(B,7) %’y%

(7o, (2)) € A,
OF _of
m g) B @(nﬂ)\ﬂu(g)) S ur

ay:=Aa+(1—-A)b, uy:=Au+(1-A)w.

The following lemma is an auxiliary result for proving the main results derived in the
present paper.

Lemma 1. Consider F(a,u) = / f(70,u(0))dE is pseudomonotone and hemicontinuous on
A x U. The pair (a,u) € A x U is a solution for (CVIP) if and only if (a, u) is a solution for the
following variational inequality problem:

[0 - a@) L (100)) + () = 1(0) 3 (300))

D4 (b(8) ~ () 1 (70(2))

1

a7

D3, (b(2) — a(0)) 3 (my(0))]dC 2 0, W(bw) € A x U.
By

Proof. Consider that the pair (a,1) € A x U is the solution for (CVIP). As a consequence,
it results that:

10 - @) L (200 + @(0) - 1(0) & (a2

#D4(b(0) ~ a(0)) 32 (mau0)
.
(B, )

By using the pseudomonotonicity property of the considered multiple integral functional
(see Definition 2), the previous inequality involves:

D3, (b(2) ~ a(0) 5 (raul )]0 2 0, ¥(bw) € Ax UL
Br

[ 10 = @)L (100)) + () = 1) 3L (000))

77 O (00— 80 g ()] >0, V(o) € Al

Conversely, assume that:
100 = a@) L (00)) + () = 1) 3 (300))

D4 (b(E) ~ 2(0)) 51 (0(2))

1 d
gy DR 00 - a(@))ﬁm@(o)}m; >0, V(bw)eAxU.
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For A € (0,1] and (b,w) € A x U, we define:
(bp,wp) = (1—=A)a+Ab, (1 —ANu+Aw) € A x U.

Thus, the above inequality implies:
L 1020) = @) & 071,10, (00) + (04 @) = 4(0) 5L (0,10,

+D(BA(@) — 0)) 32 (4,0, (0)

Ft D000 =00 3, ()]0 20, (bw) € Ax UL

n(B,y py
By considering A — 0, we obtain:

100 - a@) L (200 + (@) = 1(0) & (a2

FDu(b(D) ~a(0) L (t0u(2))

(4

1 af
+WD§7(IO(€) _“(5))%(ﬂu,u(é))]d5 >0, V(bw)eAxU,

which proves that (a, u) solves (CVIP). This completes the proof of this lemma.

Now, we give the definition of lower semicontinuity for the multiple integral functional

F(a,u) /f(”au )dg.

Definition 4. The multiple integral functional F(a, u) = / f(74,u(0))d( is called lower semi-
Q

continuous at a point (ag,uy) € A x U if:

o ran@)g < tim - inf [ fmaa(C

(a,u)—(ag,ugp)

3. Well Posedness Associated with (CVCP)

In this section, by considering the notions introduced in Section 2, we study the well
posedness for the considered class of constrained optimization problems (CVCPs). To this

aim, we introduce the following definitions and notations.
Denote by S solution set of (CVCP), namely:

s={weaxul [ fou@)cs inf [ flu) and

L 100 = a@) L (1000 + (@) ~ 1(6) E (0 0)

+Da(b(©) - a(@)) 37 (maul)

1 2

of
+ mDm(h(g) 7ﬂ(é))%(nau(€))] 47 >0, V(b w) € A x U}
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Consider the set of approximating solutions of (CVCP), for o,: > 0, as follows:

S ={(am e Axul [ foru@)dd < inf [ f(t0(0))dC +o and

EIS
[ 10@ = @) L (100 + @l@) ~ 1(0) Z (0 0)
+D(b(0) ~ (@) 32 (mau)

1 of
+ () D0~ a(©) g - (ra (©)]dE 402 0, ¥(b,w) € A x U},

Remark 1. For (o,1) = (0,0), we obtain S = S(o,1), and for (o,1) > (0,0), we obtain
S C S(o,1).

Definition 5. The sequence {(a,, u,)} is an approximating sequence for (CVCP) if there exists
1, — 0 (a sequence of positive real numbers) as n — oo, such that:

tim sup [ f(t0,, (04 < inf [ Flme(€))a0

and:
L 100 = a0(0) & (a,00) + () = 10(0) 2 (0,0, 0)
HD4(b(8) ~ 0 0)) 32 (0 0)
1 af
5,7 P U0 = an(0) 3 = (T E)] A +10 2.0, V(bw) € AU
are fulfilled.

Definition 6. The constrained optimization (CVCP) is well posed if:

(i) it admits a single solution (ag, ug);
and (ii) each approximating sequence of (CVCP) converges to (ap, up).

Furthermore, denote by “diam B” the diameter of the set B and it is defined as follows

diam B = sup |[|x —y||.
x,yeB

The next theorem represents a first characterization result on the well posedness for
(CvCp).

Theorem 1. Consider that F(a,u) = / f (70, ())d is lower semicontinuous, monotone and
Ja

hemicontinuous on A x U. The constrained optimization problem (CVCP) is well posed if and

only if:
S(o,1) # @,Vo,1 > 0and diam S(o,1) — 0as (o,1) — (0,0).

Proof. Consider (CVCP) is well posed. In consequence, it admits a single solution (7, i) €
S. By using the inclusion S C S(o,1), Yo, > 0, we obtain S(c,1) # @, Vo,1 > 0. Now,
contrary to the result, suppose that diam S(c,1) - 0 as (0,¢) — (0,0). Consequently,
there exists > 0, a positive integer m, 0y, 1, > 0 with 0y, 1, — 0, and (ay, 1), (a,,u;,) €
S(0y, tn) such that:

[(an, un) = (an, )| > 7, Yn=m. (1)
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Since (ay, uy), (a,,u,) € S(on, 1), we obtain:

Jo i (@)aE < ink [ Fle(€))dE 403,

L 100 = 00(0) &t ,00) + (00 = 100(0) 2 (0,0, (0)

+Du(b(0) ~ 0n(0) L (3,1, (0))

Ay

1 J

+mDéy(b(€) - a"(g))ﬁ(nﬂmun (C))] ngF In 2 0/ v(bfw) EAXU
and:
/f Ty, u{, d§< b]z-(EleG)/f nbw )d€+l7n
S 0@ = 800 E (04, 00) + (00— 02 (4,0,
HDA(b(E) — 4(0)) 3 (1 0)

1 o of

F ot PO @) g - (g @]+ 1w 2 0, V(bw) € AxUL

Clearly, it follows that {(a, u,)} and {(a),,u},))} are two approximating sequences for
(CVCP) which converge to (7,1) (by hypothesis, the problem (CVCP) is well posed).
By computation, we obtain:

([ (@, 1) — (ay, 103
= [[(an, un) — (a,1) + (a, 1) — (ay, u) |
<|[(an, un) — (@, a)|| + |[(a,a) — (G )H <y

which contradicts (1), for some ¢ = r. It follows that diam S(c, 1) — 0as (¢, 1) — (0,0).
Conversely, let {(ay, 1) } be an approximating sequence for (CVCP). Therefore, there
exists a sequence of positive real numbers 1, — 0 as n — co such that the inequalities:

lim sup/ f (7, (0))dE < inf / flmpe(C (2)

n—oo (bw)e®
L 100 = a0(0)E (ta,0,00) + (00) - un@))g(nﬂ,,,yn(g»

£Du(b(0) ~ 0n(0) L (3,1, (0))

®

1 5 of
+———Dz% (b() —a —
n(ﬁ, ,)/) ‘57( (g) H(C))aaﬂ'}/
hold, involving that (a,, u,) € S(0y, tn) (see 0, — 0 as n — oo, a sequence of positive real

numbers). By considering diam S(0y, 1) — 0as (0y,tn) — (0,0), we obtain that {(a,, 1)}
is a Cauchy sequence which converges to some (7,7) € A x U as A x U is a closed set.

(o (@)] T 41020, Y(bw) e AxU  (3)

By using the monotonicity property of /Q f(mau(0))dl on A x U, for (a,i), (b,w) €

A x U, we have:

[ T = 5@) (Z (@) - L (o)
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1 . f af
+ml)§7(ﬂ(€) - b(é)) <%(7Tu,u(§)) - N (nb,w(é))>:|dé 2 0/

or, equivalently:

[ @@ = 0@) & (raa(@) + (00 ~ 0(0) & (aa(@))
+D.(a(0) — b(@)) 32 (maa(?)
a7 D0 0 O) 2L (raat)] a2
> [ [@@ - ) Z (1000 + @@ — 0(0) L (100
D4(a(0) = b(O) 32 (0()
7 P a0 - b(@»%(m,,w(c))] . (4)

By considering the limit in inequality (3), we obtain:

[ @@ =@ L (0000 + @(@) — 0(0) E (raa @)

+D4(a(0) ~ b(@)) 32 (maa?)

1
TG
By using (4) and (5), it results that:

of
9ag,y

D3 (a(0) ~ b(@) 5 (7a,a(2)) ] dC < 0. (5)

0@ =@ L (1,00) + () = 1) 3 (300))
HD4(b(E) ~ () 2L (40(0)

+@D§7(b<é> —ag)) L

Now, we use Lemma 1 to obtain:

10 - 2@ L (000 + (@) - 7(0) & (raa(2)

0y
! @
ol ) PO — @) g, - l,(g))]dg >0 ©

which implies that (7, i) € ©.
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Since the functional / f (714, (C))d is lower semi-continuous, we conclude:
Ja

[ Faa(@)dg < lim inf [ £(7t,0,(0)dC < lim sup [ F(7a,0,(6))dE:

By (2), the previous inequality can be written as

| fraa@ie < ink [ fmolc )

(bw)e®

As a consequence, by (6) and (7), we obtain that (4, 1) is the solution for (CVCP).
Let us prove that (4, i) is the single solution for (CVCP). Suppose that (ay,111) #
(ap, uy) are two solutions for (CVCP). Then:

0 < ||(a1,u1) — (ag, uz)|| < diam S(c, 1) — 0as (c,1) — (0,0),
which is not possible. The proof is now complete. [

The second main result of this paper is contained in the next theorem.

Theorem 2. Consider F(a,u) = / f(74,,(0))dC is lower semicontinuous, monotone and hemi-
Q

continuous on A x U. The constrained optimization problem (CVCP) is well posed if and only if it
admits a solution.

Proof. Consider that (CVCP) is well posed. In consequence, it has a solution (ag, uo).
Conversely, consider that (CVCP) has a solution (ao, up), that is:

Jof @) < ink [ Flm(©)d

- 100 ~ 060)E (tagan @) + (0(2) - mc»%(mo,uo ©)
D4 (b(E) ~ 0(6)) 3 (o @)

1 of
_ >
g PO — @) g - (@] 4 20, Vb w € AxU, (8)
but (CVCP) is not well posed. Therefore, by Definition 6, there exists an approximating
sequence {(ay, 1)} of (CVCP) (which does not converge to (ao, up)), that is the following
inequalities hold:

lim sup/ f(7apu,(0))dC < inf / f(rmy (g

n—00 (bw)c®

and:

- 100 = 00(0) Z a,,00) + (00 = 10(D) 3 (00,0

FDL(5(8) ~ a0(§)) 2 (a1 (0))

o

1 of
+WD;2;7(Z’(C) *%(C))@

Furthermore, to prove the boundedness of {(a,, u,)}, we proceed by contradiction. Sup-
pose, in contrast to the result, {(a,,1,)} is not bounded, that is, ||(a,,u,)|| — +oo as

and (an, up) = (ao, tg) + 6n[(an, tn) —

(Tayn (0)]4T +10 >0, Y(b,w) € Ax U (9)

n — +oo. Let us consider 4, = m
n, Un) — \40, U0
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(a0, up)]. We can see that {(a,, uy)} is bounded in A x U. If necessary, passing to a subse-
quence, we may consider that:

(an,un) — (a,u) weakly in A x U # (ap, o).

It is easy to check that (a, u) # (a9, u) thanks to |8, [(an, 1tn) — (ag, up)]|| = 1, foralln € N.
Since (ao, o) is a solution of (CVCP), the inequalities in (8) are satisfied. By Lemma 1, we
obtain:

/frcaouo )dZ < inf /f (¢

(bw)e®
100 - a0 L (300)) + (@) - uo@))%(nb,w(@))
D4 (b(E) ~ 0(8) 31 (0(8))

1 0
a5 D00 ~ o@D 3 (@) 20, b w) € Axt (1)

By using the monotonicity property of the multiple integral functional / f(74u(C))dC on
Q
A x U, for (ay,uy), (b,w) € A x U, we have:

J [00@ =) (o @)~ &

a

(M0l

E)f(

(@) = 0(0)) (3 (o (©0) ~ F- (10000 )

+Du(an(2) — b(Q)) (%(mmun@» - ;’—uf;(nb,w@)))
by Dhlan(0) - b(g))(a‘;’,";(na . <g>)—£@(m<g>))}d@>o

or, equivalently:

S 10@) = 0@ 2 (i, (€0) + (0(0) = a2 (a0, 0)

+D(b(E) ~ 12(0)) 52 (a1, 0))

1 of
+ i) P60 = 0 g~ (T (0] 2

n(fy
< [ [0 ~ @) I (r0(0)) + (0(0) ~ 0002 (100))
D4(b(0) = 000 3L (10(2))

1 of
) P 0@~ an(0) 5 (€] )

Combining with (9) and (11), we have:
[ 100 = a0(0) Z (10(00) + (@) — 0n@) 3L (100))

D4 (6(8) — n(0)) 32 (t50()

49



Fractal Fract. 2021, 5, 123

1 d
7 O (b0 - an@))ﬁmw@»]dé > iy, V(bw) € AxU.

Because of 6, — 0 as n — oo (by the assumption that {(a,, u,)} is not bounded), so, we
can take 19 € N be large enough such that 6, < 1, for all n > ng. Then, by multiplying the
previous inequality and (10) by 6, > 0 and 1 — J;,, > 0, respectively, we obtain:

100 - 2000 & (100 + @(0) - 0a(2) & (1,0(0)

7(”17,10 (g))

a7 D00 = () O] > =1, ¥(bw) € A x L, ¥ .

Since (ay, up) — (a,u) # (ag, up) and (an, uy) = (a0, uo) + (an, wp)[(an, un) — (a0, uo)], we
have: 3

L 100 = 2@ L (1,00)) + (0(0) ~ (@) 2L (r0(2)

D4 (b() — a(8) 1 (710(8))

) D 0@ @) 5 (@] g
= nllj};lo a {(b(g) - 3n(€))%(nb,w(g)) + ('(/U(C) — u”(g))%(nb,w(g))

D4 (6(8) — an(0)) 32 (m30(0)

i Db (00 = @) 5o (@) 2

By
>—limy, =0, V(bw)eAxU.
n—oo

By considering the lower semicontinuity of the considered functional, and taking into
account Lemma 1, we have:

Jo fOran(@nde < inf [ Fm(@)de,

100 - 2@ L (1000 + @0 - w0) L (002)

4D (b(§) ~ 3(0) 3 (Tal)

1 of
_ — — > .
TR Dj, (b(2) a(C))aam (ﬂa,u(é))]dé 20, V(bw)eAxU (12)
We obtain that (a, u) is a solution of (CVCP), which contradicts the uniqueness of (ag, ig).
In consequence, {(a,, 11,)} is abounded sequence with a convergent subsequence {(ay,, 1y, ) }
which converges to (4,i) € A x U as k — 0. Now, by Definition 1, for (a,,, uy,), (b,w) €
A x U, we have (see (11)):

[ 100 = 002 (a1, (00) + 00 = 60, ) 2 (0, )

af(

+Du(b(€) = () 5 (T, ()
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i P @ —an @) 5L

< [ 0@ ~ @) & (100 + @(0) ~ 10 (0) F (10(0))

- (T, (£))] 4C

D4 (b(E) ~ 0y (0) 5 (0(2))

o
gy DR 00 - s (6)) 5~ (Mo )] 2 (13)

Furthermore, on behalf of (9), we can write that:

tim [ [(00) = a0y (@) 2 Gty (€0) + (0(0) = 10, )2 (0, )

k—o0

D3 (b(8) — ()5 (T, (0)

1 d
gy DR 00 - ank@))ﬁ(mnk,unk )]z 0. (14)

(B,
Combining (13) and (14), we have:

tim [ [(6(0) ~ @0, (0) L (0(0)) + (0() — ()2 (30(2))

k—o0 JO)

D4 (b(E) = 0y (0)) 5 (0(2))

1 of
+WD§’Y(I7(§) - ”"k(@)%(ﬂb,u}(@))}dé’ >0
- /Q [(b(g) - ”7(5))%(7% «(0) + (w(g) — ﬁ(C))%(nb,w(C))

D4 (b(0) () 31 (0(8))

! Y

By considering the lower semicontinuity of the considered functional, in accordance with
Lemma 1, we have:

Jofaa@)ic < inf [ Fnlc

[ [0 - 2@ L (000 + (@) w(é))%(m,a(@))

a
+D(b(8) ~ 1) 3 (m34(4))
1 o
+ gy P (00) @) - (maa(@) ] > 0

implying that (7, i7) is a solution for (CVCP). Therefore, (ay,, un,) — (a,1), thatis, (au,, t, ) —
(a0, up), involving (a,, un) — (ap, 19) and the proof is complete. [

In the following illustrative example, we present an application of Theorems 1 and 2,
as well.

51



Fractal Fract. 2021, 5, 123

Example 2. Let us consider n = k = 1, m = 2, and Q = [0, 3]?. We define:

F(au(2)) = 312(0) + " —a(g)

and consider the following constrained variational control problem:
(CVCP-1) Minimize, , /O F(man(2))dT

subject to
] [60(0) = u(@)u(@) + (6(8) = a(@) (" =1)]dC > 0, ¥(b,w) € AxU,

(a,u)|an = 0.

We have S = {(0,0)}. Moreover, we have that the functional / . f(mau(Q))dg is
Q

monotone, hemicontinuous and lower semicontinuous on A x U = C*(Q, [-10,10]) x
C'(Q, [-10,10]). In consequence, all hypotheses in Theorem 2 hold, therefore the optimiza-
tion problem (CVCP-1) is well posed. Furthermore, since S(c,t) = {(0,0)}, we obtain
S(o,1) # @ and diam S(o, 1) — 0as (0,1) — (0,0). Consequently, by using Theorem 1,
we obtain that the constrained optimization problem (CVCP-1) is well posed.

4. Conclusions and Further Developments

In this paper, we investigated the well posedness for a new class of constrained opti-
mization problems governed by second-order partial derivatives. Concretely, by using the
monotonicity, lower semicontinuity, pseudomonotonicity and hemicontinuity of multiple
integral functional, we proved that the well posedness of the constrained optimization
problem under study is characterized in terms of existence and uniqueness of solution.
Furthermore, the theoretical developments have been accompanied by some examples.

Some further developments associated with the present paper are the following: to
formulate the necessary and sufficient optimality conditions for the considered optimiza-
tion problems, to establish some duality results, and to study the well posedness for similar
classes of control problems by using fractional derivatives.
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Abstract: We investigate the existence of positive solutions for a class of fractional differential
equations of arbitrary order § > 2, subject to boundary conditions that include an integral operator
of the fractional type. The consideration of this type of boundary conditions allows us to consider
heterogeneity on the dependence specified by the restriction added to the equation as a relevant issue
for applications. An existence result is obtained for the sublinear and superlinear case by using the
Guo-Krasnosel'skii fixed point theorem through the definition of adequate conical shells that allow
us to localize the solution. As additional tools in our procedure, we obtain the explicit expression
of Green’s function associated to an auxiliary linear fractional boundary value problem, and we
study some of its properties, such as the sign and some useful upper and lower estimates. Finally, an
example is given to illustrate the results.
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1. Introduction

Differential equations for non-integer order play an important role to describe the
physical phenomena more accurately than classical integer order differential equations.
The need for fractional order differential equations stems in part from the fact that many
phenomena cannot be modeled by differential equations with integer derivatives. There-
fore, the existence results for solutions to fractional differential equations have received
considerable attention in recent years.

Some relevant monographs on fractional calculus and fractional differential equations
are, for instance [1-3]. The work [4] gives some fundamental ideas on initial value problems
for fractional differential equations from the point of view of Riemann-Liouville operators,
discussing local and global existence, or extremal solutions, and the monograph [5] includes
different theoretical results as well as developments related to applications in the field of
fractional calculus.

There are several papers dealing with the existence and uniqueness of solution to
initial and boundary value problems for fractional order differential equations. For instance,
in 2009, some impulsive problems for Caputo-type differential equations with § € (1,2] and
boundary conditions given by x(0) + x’(0) = 0, x(1) + x’(1) = 0, were studied (see [6]).
Later, in 2010, initial value problems and periodic boundary value problems for linear
fractional differential equations were analyzed in [7] by giving some comparison results.
The authors of [8] studied the existence of positive solutions for fractional differential
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equations of order § € (1,2), whose nonlinearity depended on a fractional derivative of
the unknown function, subject to Dirichlet boundary conditions.

They completed their study by calculating the associated Green’s function and by
applying the compressive version of the Guo—Krasnosel’skii fixed point theorem. Green’s
function, Banach contraction mapping and fixed point index theory are the main tools used
in [9] for the analysis of a nonlocal problem for fractional differential equations. In [10], a
result that guarantees the existence of a unique fixed point for a mixed monotone operator
was used to provide the existence of a unique positive solution to an initial value problem
for fractional differential equations of general order n —1 < 6 < n, with n > 2, whose
nonlinearity depends on the classical derivatives of the unknown function up to order
n—2.

On the other hand, the development of the monotone iterative technique for periodic
boundary value problems associated with impulsive fractional differential equations with
Riemann-Liouville sequential derivatives was made in [11], and [12] was devoted to
boundary value problems for fractional differential inclusions. We refer also to [13] for
a monograph devoted to the positive solutions for differential, difference and integral
equations.

Integral boundary value problems for differential equations with integer and non-
integer order have been studied by several researchers [1,2,4,12,14,15]. To mention some
related references, in [16], first-order problems were considered by using the method of
upper and lower solutions, and, in [17], the Guo-Krasnosel’skii fixed point result was
applied to study the existence of positive solutions to integral boundary value problems
for classical second-order differential equations.

These kind of problems were also considered in [18], where some results were derived
as a consequence of the nonlinear alternative of Leray-Schauder type. On the other
hand, the monotone iterative technique was developed in [19] for integral boundary value
problems relative to first-order integro-differential equations with deviating arguments.
See also [20] for a similar study on analogous differential systems. Very recently, the results
in [21] were devoted to the study of first-order problems with multipoint and integral
boundary conditions by applying Banach or Schaefer’s fixed point theorem.

In the fractional case, some sufficient conditions were established in [22] for the
existence of solutions to nonlocal boundary value problems associated to Caputo-type frac-
tional differential equations by using Banach and Schaefer’s fixed point theorems. A related
problem with integral boundary conditions in the context of Banach spaces was analyzed
in [23] by using Green’s functions and the Kuratowski measure of noncompactness.

The authors of [24] studied fractional differential equations subject to a nonlocal
strip condition of integral type that, in the limit, approaches the usual integral boundary
condition, and some results were derived by applying fixed point results and the Leray—
Schauder degree theory. In [25], the authors considered boundary value problems for
a class of fractional differential equations of order 6 € (1,2] with three-point fractional
integral boundary conditions by means of Schaefer’s fixed point theorem.

In [26], the contractive mapping principle and the monotone iterative technique
were the basic tools and procedures used in the study of a class of Riemann-Liouville
fractional differential equations with integral boundary conditions. On the other hand,
in [27], Lyapunov-type results were used to study the nonexistence, the uniqueness and
the existence and uniqueness of solutions to fractional boundary value problems.

More recently, in [28], a fractional problem subject to Stieltjes and generalized frac-
tional integral boundary conditions was analyzed by applying the Banach contraction
mapping principle. An analogous method was applied in [29], where the authors studied a
Cauchy problem for Caputo—Fabrizio fractional differential equations in Banach spaces,
imposing an initial condition that involves an integral operator, and they deduced the
existence and uniqueness of solutions by applying the Banach fixed point theorem.

Some results for Hilfer fractional differential equations subject to boundary conditions
involving Riemann-Liouville fractional integral operators were given in [30], and the
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study was completed by applying a nonlinear alternative of Leray-Schauder type and
the Nadler theorem. Classical fixed point theory was also the tool used in [31] for the
analysis of sequential ¢-Hilfer fractional boundary value problems. In particular, one of the
results applied was the Krasnosel’skii fixed point theorem for the addition of a contractive
mapping and a compact mapping.

Several other recent papers include, for instance, [32], where the type of derivative
considered was Caputo fractional derivatives with respect to a fixed function, and, under
this framework the authors studied an impulsive problem subject to integral boundary
conditions based on the Riemann-Stieltjes fractional integral through Leray—Schauder’s
nonlinear alternative; or [33], where p-Caputo operators were considered in the differential
equation and in the integral boundary conditions, and the method of upper and lower
solutions coupled with the monotone iterative technique were the main tools used.

More specifically, in 2012, Cabada and Wang [15] considered the following boundary
value problem for fractional order differential equations with classical integral bound-
ary conditions:

{CD‘Su(t) FF(tu(t) =0,0<t<1,
u(0) =u"(0) =0, u(1) = /\fo1 u(s)ds,

where2 < 6 < 3,0 < A < 2,°D9 is the Caputo fractional derivative and f : [0,1] x [0, 00) —
[0, 00) is a continuous function.

In 2014, Cabada and Hamdi [14] discussed, by defining a suitable cone on a Banach
space and by applying Guo-Krasnosel'skii fixed point theorem, the existence of positive
solutions for the following class of nonlinear fractional differential equations with integral
boundary conditions:

{D‘su(t) +f(u(t) =0,0<t<1,
u(0) = /(0) = 0, u(1) = A [ u(s)ds,

where2 < § < 3,0 < A, A #, DY is the Riemann-Liouville fractional derivative of order &
and f is a continuous function.

The large collection of research works existing on the topic shows the increasing
interest that the study of integral boundary value problems for fractional differential
equations has received in the recent times, due to their applicability to the modeling of
various processes for which hereditary or memory properties leave a footprint in the
performance of the phenomena, and because, in many occasions, the restrictions on the
real problem make it adequate to consider boundary conditions that consider the influence
that the state on a certain interval has on the evolution of the system.

It is worthwhile to devote efforts to study the existence of positive solutions, since
controlling the sign of the solutions is a relevant issue in many fields of application for
which negative values are not admissible (populations, amount of substances etc.). In
this sense, in comparison with the above mentioned works, we are interested in the
consequences, in terms of the properties of the solutions, that the application of the Guo—
Krasnosel'skii fixed point theorem may present for a fractional problem with a boundary
condition including a fractional operator.

Motivated by the above-mentioned work [14] and its approach, this paper deals with
the existence of positive solutions for the following fractional differential equation of gen-
eral order 6 > 2 with fractional integral boundary conditions:

Dy w(t) + f(t,w(t) =0,0 <t <1,
w(0) = w'(0) = w”(0) = w"(0) = --- = w2 (0) =0, 1
w(l) =AM, w(),0<{<l,n-1<5<n,
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wheren € N,n >3, A > 0and Dg+ denotes the Riemann-Liouville fractional derivative
of order ¢, I7 is the Riemann-Liouville fractional integral operator of order v > 0 and
£:10,1] x [0,00) — [0, 00) is a continuous function.

As original contributions of the paper, we mention the consideration of a boundary
value problem that involves an integral operator of fractional type, which allows us to
consider heterogeneity on the dependence specified by the restriction added to the equation
and also the subsequent explicit calculation of the Green’s function for this general problem,
which is not easy to handle due to the high order of the equation and the introduction of
fractional operators in the boundary conditions considered.

These novelties in the problem considered add more complexity to the study of the
particular properties of the Green'’s function that are essential to build the mathematical
constructs required for the application of the fixed point result, namely, the establishment of
estimates, which allow us to define an appropriate cone that is mapped into itself through
the integral operator corresponding to the boundary value problem.

To prove the existence of positive solutions to (1), we apply the Guo—Krasnosel’skii
fixed point theorem in cones, used in [14] in the context of fractional problems with
boundary conditions involving a classical integral term but different from the techniques
followed in the discussed works dealing with boundary conditions involving integral
operators of a fractional type. The main reason to use this fixed point result is its potential
to provide a localization of the solution by handling conical shells whose boundary is
defined by the boundaries of two sets, which can be, in this case, more general than open
balls [34,35].

Then, it is not only possible to deduce the existence of a positive solution but also we
can give an upper bound for its maximum value and establish a certain positive number
that is exceeded by the values of the solution at some points. Having, at our disposal,
a contractive and an expansive version of the hypotheses, it is possible to deduce the
existence of a positive solution under different types of restrictions on the function defining
the equation—namely, the sublinear and the superlinear case.

The organization of the paper is as follows. In Section 2, we recall some basic notations
and concepts concerning fractional calculus as well as the fixed point result that we apply
as a fundamental tool in our procedure. In Section 3, we explicitly obtain the Green’s
function for a modified linear fractional boundary value problem, and we deduce some
estimates for its expression.

The study of the sign of the Green’s function is relevant too, as well as the comparison
between its value at different points, which is also useful to our reasoning. Then, in Section
4, we present our main result, which allows us to derive the existence of a positive solution
for the nonlinear problem (1) in the sublinear and superlinear cases. The proof of the
main result provides details regarding the conical shells to which the mentioned solution
belongs in each case. In Section 5, an example is included, and, finally, Section 6 shows our
conclusions.

2. Materials and Methods

In this section, we recall some notations, definitions and results that are essential to
prove our main result.

Definition 1. The fractional derivative of Riemann—Liouville type and fractional order 6 > 0 is
defined for a function f as

where n = [8] + 1, and [6] is the integer part of 6, provided that the integral on the right-hand side
converges pointwise on (0,00).

58



Fractal Fract. 2021, 5, 220

Definition 2. The fractional integral of Riemann—Liouville type and fractional order 6 > 0 is
defined for a function f as

() = ﬁ

provided that the integral on the right-hand side converges pointwise on (0,00).

[e-9 ps)as

Lemma 1 ([1]). Let & > 0, and then the solutions to Dg+w(t) + y(t) = 0 are given by

w(t) = 7/t wy(s)ds+c T S
o TI(d) 1 at

Without loss of generality, we assume in this and later results that the fractional
derivatives are developed taking 0 as base point. For a discussion on other types of
conditions, we refer to Kilbas et al. [1] and Samko et al. [3].

Definition 3. Let E be a real Banach space. A nonempty closed and convex set K C E is called a
cone if it satisfies the following two conditions:

(i)  x €K A>0implies A\x € K;
(ii) x € K, —x € Kimplies x = 0, where 0 denotes the zero element of E.

Theorem 1 ([34]). Let E be a Banach space, a@et K C E be a cone. Assume that O, Q) are
open and bounded subsets of E with0 € Q1 C Q1 C Oy, andlet T: KN (O \ ) —> Kbea
completely continuous mapping such that one of the following conditions holds:

(i) || Tul] > |Jull, v € KNy, and || Tu|| < [ju|, u € KNy, or

(ii) || Tul| < |Jul|, v € KNy, and ||Tu|| > ||u||, u € KN aQy.

Then, the mapping T has at least one fixed point in KN (Qp \ Q).

We define the mapping T : C[0,1] — C[0,1] as [Tu](t) = [01 G(t,s)f(s,u(s))ds, with
G a certain Green’s function whose expression is given as indicated below (see (3)). This
Green'’s function will be built in such a way that the fixed points of the mapping T coincide
with the solutions to problem (1), and, hence, by Theorem 1, we will deduce the existence
of positive solutions to problem (1).

3. Some Auxiliary Results

First, we prove the following lemma, relative to the expression of the explicit solution
for a linear fractional problem subject to integral boundary conditions of fractional type.

Lemma2. Leté > 0,n—1<6 <n0< <1,y e Cl0,1], and suppose that P :=
AT(6 _
1— 1_(5737))5‘”7 1+ 0. Then, the problem

Dy w(t)+y(t) =0,0<t<1,
w(0) = w'(0) = w”(0) = w"(0) = --- = w"~2)(0) = 0, @)
w(1) :)\Ig+w(§), 0<i<l,n—-1<d<n,

has a unique solution w € C'[0,1], given by w(t) = fol G(t,s)y(s)ds, where

—PT(0+7) (t=s)* " +T(5+7) (1—=s)° 1T (5)A({—s)’+7 1401
C(0+7)(1—s)* 1! r(&l)gx\r((g)r()gjl)ltﬁfl P O0mssislesl
7)(1=s — {—s
Glt,s) = 7Pr(5+7)(t751;£(;5)+rr(€5+ﬁy))(]75)67”571 , 0<t<s<{<1, 3)
PI(S)T(0+7) ’ 0<fs<s=<t=<l]
LG [ 0<t<s<ls>(

P (6)T(6+7) 4

59



Fractal Fract. 2021, 5, 220

Here, G(t,s) is called the Green’s function associated to the boundary value problem (1). Note
that G(t,s) is a continuous function on [0,1] x [0,1].

Proof. The first equation in problem (2) is equivalent to the following integral equation:
w(t) = =L y() +at’ ot P et

By using

we obtain that

It follows from

combined with

w(1) = =I5, y(1) + 1

and
M w(2) = =L y(0) +M1r(g(j)7)§5+%lf
that
al) =~ [[= 9w+ e [N eas
AtS1

g
T Pr(6+7) J) @9 y(s)ds.

For t <, we have

w(t):%/(:(t—s) (s + pros tb 1 {/ / +/ }1_55 Iy (s)ds
TP f;+17 {/ /} 5)°17” 1y( )ds

_ [P EPTE (=) T AT+ ) (1= 8) T S T(OAG - s) e

7/0 PT(O)T(6+7) y(s)ds
T +7) (A =s)° W1 —T)AZ —s)’ T 1]

+ /f PT(8)T(6 + 7) y(s)ds

/: r(5 + ,y) (] _ s)ﬁ—lté—ly(s)ds

PT(O)T( +7)
= /01 G(t,s)y(s)ds.
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For t > ¢, we deduce that

w f—{/ /}tfsél ds+t“{/ / /} Ly(s)ds

-1 14

Sty G T yeas
_[EPTE (= s T T y) (1= ) T T@AQG — s
=) PT(O)T(0+7) y(s)ds

FPT(5+7)(t— 8P~ + TG +7) (1 —5)° 14!
. PEG)T(S + 1) yls)ds

TT(@+7)(1—s) 1!

/t PTG+ ) V)%

:/OlG(t,s)y(s)ds

A careful analysis of the Green’s function G allows us to prove some of its properties
that will be useful to our procedure, such as the nonnegativity or the establishment of
upper and lower estimates.

Lemma 3. Let G be the Green’s funtion corresponding to the problem (2), which is given in

Lemma 2. Then, forall 6 € (n—1,n],and A > Qwith P :=1— g“v 1> 0, the following
properties hold:

o—176+y—1 —
(I G(ts) > %[(1—5)5 1 (1 =)™ forall t,s € (0,1).

5

(I G(t,s) < lg7‘Lf0rallt‘ s € (0,1).
I G(t,s) >0 for ullt s€ (0,1).
(IV) G(1,s) > 0foralls € (0,1).
(V) G(t,s) is a continuous function forall t,s € (0,1).

Proof. We start by proving (I) and (II) simultaneously. First, assume that0 <s <t <1,

5 -
s < (. Since 0 < % < 1, then we obtain

PT(6)T(6+v)G(t,s)

=PI +7)(t =) T4 T(6+9) (1 —5)° 10 —T(8)A( — )07 101
AT Mt =)V [T+ ) (t =)0 L+ T (6 +9)(1 — )10

(5)/\( )5+771t5—1

> Ar(§)§6+7 1( )5—1 _ /\F((S)g(5+771(t _ 5)6—1

+ Ar((s)éJer 1( s)&—lto"—l _ r(&)/\(é _ s)§+771t¢5—1

_ Ar((S)C‘S+7 1( )o‘—lto‘—l 7r(5))‘(€7s)5+7—1t6—1

> Ar((s)gb-%—'y 1t5 1[( )J—l _ (1 o S)J+7_1],

61



Fractal Fract. 2021, 5, 220

and
PT(8)I' (6 +7)G(t,5)
= —PI(6+9)(t—s)° 1+ r((s YA =) T(H)A(L — )0 1101
AT()ZH Tt =) T =T(6+ ) (k=)
+T(E+7) (A=) —T)A — )P
<T(6+7)(1— )11 T(B)A(Z )71
<T(6+7)(1—s)0 1o,
For0 <t <s<{ <1, wehave
PT(6)T(6+ v)G(t,s)
=T(6+79)(1—3s)° 11 _T(B)A(L —s) F7 101
> AF((S)@‘”"”l(l _ S)éfltéfl o 1"(5))\@ _ S)5+'}’*1t5*1
> Ar(é)g&rw—lté—l[(l _ S)5—1 _ (1 _ S)5+771]I
and
PL(6)T(6+v)G(t,s)
=T+ 7)1 =s)? 01 —T(HA(F — )T 11
<T(E+79)(1—s) 1oL
For0<({<s<t<1,wefind
PT(6)T(6+ v)G(t,9)
= —PT(6+7)(t—s)* L+ T(6 +9)(1 —s)° 101
= AT(O)Z T (= )T — (G +7)(t )01 +T(6+ ) (1 — )01
> Ar(5)€6+7 1( s)é 1 AF(&)C‘SH*l(t _ S)15—1 + Ar(§)§6+771 (1 _ S)(S—ltd—l
> AF(J)C(HW lté 1[(1 _ 5)6—1 o (1 _ s)§+7fl],
and

PT(6)T(J + 7)G(t,s)
= —PL(+7)(t =) +T(6+7)(1—s)° 11"

ALt =) =T(6+7)(t =)+ T + ) (1 —s)" 11!
ST +9)(1—s)? 1oL

For0<t<s<1s>{, wehave

PT(8)T(6 +7)G(t,s)
= ]"(5 + '7) (1 _ S)&—lté—l
> AT@)Z (11— 5)" 1 — (1 )7 71),

Property (III) is derived from (I). On the other hand, for the validity of (IV), we
observe that

(=P)L(+7)(=5)"1 _ Ag+7-1(1-5)0-1

(A=P)T(+7)(1=s) T -T(OME=s)" 7 _ AT 1 (1—5)" 1 —(g—5)>71] s<(
6 - — 4

G(1,s) 5
PE(6)T(6-47) PTOo+y) £<s,

Pl"()o 5+7) PI(0+7) 4
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which is obviously positive for s € (0,1). Finally, (V) is trivially derived. O

The previous result is consistent with those obtained in [14] for the problem with
2 <6 <3.Infact, fory =1, wehave P =1 — %é‘s, and thus the assumption A € (0,6) (as
considered in [14]) guarantees that P > 0.

Corollary 1. Forall 6 € (n—1,n],and A > Qwith P :== 1 — %géﬂ—l > 0, the Green’s
function G(t,s) satisfies

#wi(s) < G(t,s) < 7 hwy(s), Vi s (0,1), (4)
where
S+y-1 ) )
w(s) = prg g9 = (1=5)"71,
_ )61
wZ(s) = (1Pr€(’i)

Similarly to [14], we derive the following Lemma, which expresses a correspondence
between the values G(t,s) and G(1,s). This relation will be essential in the proof of the
main result.

Lemma 4. Forall 6 € (n—1,n],and A > OQwith P := 1 —
function G(t,s) also satisfies

AT(6 _ ,
r(&ﬁz) 224771 > 0, the Green’s

71G(1,5) < G(t,s) < LG(LS) — T'(6+7)

=1_p WG(LS), Vt, s € (0,]) (5)

Proof. By Lemma 3 (IV), the sought inequality is equivalent to prove that

p-1 o Glbs) 1 TO+7)
SGs) S1-P AL 1

vt se(0,1). (6)

Note also that, under the hypotheses imposed, G(t,s) > 0 forallt, s € (0,1).
First, we consider the case 0 < s <t < 1, with s < 7, and then

olt)= G
_ —PT(S+ )t =) T+ 7)(1 =) —T(@AE — 5)* 714
C PIE+)(A=s)  HTO+ 1) (1 —s) T = T(H)AE —s)* T

_ 1 TP+ ) (A=) 4T+ 9) (1= 5) 7T = T(H)A(EG = )"
S PTEH)(A=s) AT+ ) (1= s) 1= T(9)A( — )71
_pl=DT g TOAEs) !

B S CEO U L(o+y)(A=s)1
L(G)A(=s)"7]
T(6+7)(1—s)°1
IO
c @ Mot | - {té—l 1 } _ {tm L(@+7)
’ TO)A(g=—s)tr 1 | = "1-P TAL(8)gotr1 ]
1-P— {se (6)¢
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For0 <t <s<{ <1 wehave

ot = G
o1 TG +7)(1—5)" ~T(HA(L —5)*" "
—PL(E+7)(1=5) T+ T(@E+7)(1 =5 T —T(@)A[Z —5)*7 T
> téfll

Next, we prove that ¢(t,s) < ﬁ, for0 <t <s < ¢ < 1. We study the behavior of
the auxiliary one-variable function

IP(S) — r(‘s"'_')/)(l _5)5_1 —F(&)/\(g—s)é‘”_l
T PTG+ -9 - T)AG — 57

in the interval [t, ], with t € (0, {] fixed. The sign of ¢ (s) coincides with the sign of

#(5) i=(-T(E+7)(E = 1)(1 =5} 2 +TEAE+7 - 1) —5)°72)

x (1= P)T(E+7)(1 =)' =T(O)AE —5)°*77)
(r 5+ 7)(1—s)°1 r(&))\(g—s)"’ﬂ-l)
x (~(1=P)T@E+7) (0= 1)(1 =) 2+ T@AG+7 ~1)(§ —5)"72)

=T+ 7)) (L =) AL =) T2P{(6 ~1)(E —1) = (1 =s)7},

which is, clearly, nonpositive for s € [t,{]. Hence, (s) < (t), for s € [t,{]. Since
@(t,s) = t°71y(s), this proves that, in the case 0 < t < s < 7 < 1, we have

_TE+ )P A= =T (G ="t
p(ts) <t ly(t) = 0= PITG T 7)1~ 7T T@OA(C = T = M(t).

We now check that M(t) < {2, for t € (0, ], which is equivalent to
1=PTE+7)(1 =" 1=#") >2TOME - (1 - (1-P)*™), t€ (0,4

By substituting the value of P, the previous condition is equivalent to the nonnegativity
on the interval (0, ] of the function

R(#) == 0P (1 — )01 (1 — #971) — (¢ — 1)° 71 (1 _ %té,])

Indeed, R(0) = g®*7~1 — %71 =0, R(7) = 2t 1(1-7)° 1(1—-7°1) > 0,and
RI(t) =g 17 (6= 1) (1= 2 (1 #71 = (1 1)°2)

. o+y—1 S4y—1 .
(1 TR ) IO )

which is clearly positive on (0, {], since

LMy T)AZH !

< <1,
T(6+1) T(6+7)

and S(t) :=1— "1 — (1 — )t* 2 satisfies S(0) = 1, S(1) = 0,and S'(t) = 9 3(2-9) < 0
fort € (0, ) thus, S > 0 on (0, ]. This proves that R > 0 on (0, {].
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ForO0<<s<t<1,

o5) = 1
 —PT(6+7)(t—8) 1 +T(6+7)(1—s)° 1101

T P64+ 9)(1—8)0 L+ T(0+)(1 —s)0-L
-1 “PI0+ 7)1 -5+ T +7)(1—5)"

—PT(6+7)(1—s) 1 +T(5+7)(1—s)01
-1 71)((11:3))‘5:1 +1

- —P+1
c {té—l 1 } _ |:t5—1 I(e+7)
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Finally, for0 <t <s <1,s >,

p(t;s) == )
_ o1 L(@+7)(1—s)"
—PT(6+79)(1—5)0 14T (6+7)(1—s)!
g1 {g—l/ 1 } _ {5—1 T'(6+7)

“P+1 1-P TAT(8)go+r 1]

|

4. Main Results

This section of the paper is focused on the study of the existence of at least one positive
solution to the nonlinear boundary value problem specified in expression (1). The main
tool used is the fixed point result by Guo and Krasnosel’skii [34], i.e., Theorem 1.

The base space of interest is E = C[0, 1], which is a Banach space if we consider the
usual supremum norm || - ||.

Next, similarly to [14], we consider the cone K C E defined in the following way:

K:= {u € E : u(t)>0forallt e [0,1], u(t) > t*=1(1 — P)||ul|, forall t € B,l} }, (7)

and develop, in the rest of the section, a procedure similar to that in the mentioned
reference [14]. Hence, one of the assumptions that will be used is specified below:

(a) The function f : [0,1] x [0,00) — [0, o) is continuous.

We take the following finite or infinite values:

fo:= lim { min M}, foo := lim { min M},

n=0t Leefln) h hooo | te[ly) h
0 FOIDL o g g { e L0600
g5 i { P ot { P

Then, it is possible to extend Theorem 3.2 [14] to the context of the general-order
problem (1). This fact is the main conclusion of this paper.

Theorem 2. Suppose that the hypothesis (a) is satisfied, and that one of the following assumptions
also holds:

(i) fo=coand f° = 0 (that is, the sublinear case).
(ii) 0 —0and foo = 00 (that is, the superlinear case).
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Then, forall § € (n—1,n],
has a positive solution that belongs to the cone K given by (7)

> 0, the problem (1)

Proof. We consider the mapping T defined by [Tu](t) fo ,1(s)) ds, where G
is the Green’s function given in expression (3). In the ﬁrst place, we check that the mapping
T : K — Kis a self-mapping and that T is also completely continuous. Indeed, using the
continuity and the nonnegative character of the functions G and f on [0,1] x [0,1] and
[0,1] x [0,00), respectively, it is clear that, if # € K, then Tu is continuous and nonnegative
on [0,1].

To prove that T is self-mapping, let u € K, and then, by Lemma 4, we have

[Tu] (1) = /OlG(t,s)f(s,u(s))ds
> -1 /0 LG, 8) f(s, u(s)) ds

1
> 7 (1= P) | max G(t,5)f(s,u(s)) ds

> #-1(1 - P) max {/01 G(t,s)f(s,u(s))ds}

te(0,1]
= #71(1~ )| Tul.

Itis clear that the mapping T : K — K s continuous, since G and f are both continuous.
Next, to check that T is completely continuous, let B C K be a bounded set, i.e., such
that there exists a positive constant N > 0 with ||u|| < N for all u € B. Consider the

compact set [0,1] x [0, N], and take L := max [f(t,u)]+1>0.
(tu)€[0,1]x[0,N]
Now we check that T(B) is a bounded set. Indeed, for an arbitrary u € 55, we have,
by Corollary 1, that

1 175)5 ! L
(NTul(t)]] < rn[0a>1<]/ G(t,s)|f(s,u(s)) |ds<Lm0a>1<]/ 0= 1( 5T0) ds < Pr(3)’

for every t € [0,1], so that T(B) is a bounded subset of E.
On the other hand, we seek an estimate for the derivative of the functions in T(B).
Given an arbitrary u € B, we have, from the calculations in Lemma 2, that

1
[Tu}(t):/o G(t,s)f(s, u(s)) ds
1 0 1

5y =9 s+ s [ =9 s o) as

51 )
B % ./Og(g — )T f(s,u(s)) ds,
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so that

(T (0] =| = gy 0= 92 uts)as

2 - (6 —1)AL2 L .
+m/0 (1_5)5 lf(slu(s))ds—m\/0 (é—s) +y 1f(5,1/l(5))d5

: ﬁ /ot(t —5)° 72| f (s, u(s))lds

62 1 _ 6-2
=y 0= e+ iy M=o st
o N L2 (6 — DAL 2zt
— L) PTG =1) - [PIT(E+7)(6+7)
L1 P2 (6—1)LE20tTA L L (6 —1)LPA

STE TPE® T PrGra+) ST e PG ey M

Therefore, for every t1, t € [0,1] with t; < tp, we obtain
|[Tu}(t2) — [Tll}(t1)| S M(i’z — tl),

and we deduce that T(B) is an equicontinuous set in E.

With these ingredients, the application of the Arzela—Ascoli Theorem proves that T(B)
is relatively compact. As a consequence, T : K — K is completely continuous.

Once we have proven some relevant properties of the mapping T, we distinguish two
cases and complete the proof following the ideas in [14]. We include the explanations and
adaptations here for completeness.

Case (): (fp =oc0and f* =0).
We choose & > 0 to be sufficiently large such that

5(1 — P) max {_/11 s‘j’lG(t,s)dS} > 1. (8)

te(0,1]

Since fo = oo, we can affirm the existence of a constant § > 0 such that f(t,h) > oh
forevery t € [1,1] and every 0 < i < p.

Then, for an arbitrary u € K with |[u|| = p, we have that u(t) > 0 for t € [},1] and,
using the selection for ¢, we obtain that

By the continuity of f(¢,-) on the interval [0, 00), we can consider the function:

f(t,h) = max f(t,z),

z€[0,h]

which is clearly a nondecreasing function on [0,c0). By the hypothesis f* = 0, it is

deduced that -
lim { max f(t'h)} =0.
h—oo | te[0,1] h
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Next, we select 0 > 0 small enough such that %25) <1

By virtue of the previous limit, we can prove the existence of a constant p* > > 0
such that f(t, ) < 6*h for every t € [0,1] and all 1 > p*.

If we take 1 € K such that ||u|| = p*, then, using the nondecreasing character of f and

Lemma 3 (II) (or Corollary 1), the next inequalities are satisfied:

| Tu|| = ma {/OlG(t,s)f(s,u(s))ds} < max {/OlG(t,s)f(s,HuH)ds}

te[0,1] T teo]

1 5
< §* < — <
<ol max { [ G(e3)ds < ol <l

Therefore, by part (i) in Theorem 1, we can affirm that problem (1) has at least one
positive solution 1 with § < [Ju]| < p*.

Case (ii): f0 = 0 and fo = 0.

We take 6% > 0 with 5 < 1.

Using f0 = 0, it is possible to find a constant 7* > 0 such that f(t,h) < §*h for every
t€[0,1]and 0 < h < r*. From f0 = 0, it is clear that limj, o+ f<;l’h) = 0forevery t € [0,1];
hence, limy, o+ f(t, ) = 0, and thus, by the continuity of f, f(t,0) = 0, for every ¢ € [0,1].
This, together with the previous inequality, implies that f(t,h) < §*h for every t € [0, 1]
and 0 < h <r*.

Then, for every u € K with ||u|| = r*, we deduce that

Il = max { [ 600515 u(o s b < ol max { [ 6,5) s

te[0,1] 0 te[0,1]
K

[
< — < .
= PF(&) HM” = Hll”

Finally, we select § > 0 large enough such that

5 1
2{;L_l(l — D) g{gr)l(] { /% G(t,s) ds} > 1.

Since foo = 00, we can affirm the existence of # > r* > 0, which can be taken satisfying
the additional condition 72°~1 > #*(1 — P), such that f(t,h) > Sh forall t € [%, 1] and all
h>7

Next, we choose a convenient shell, in particular, we take an arbitrary u € K with
llu| = 1252°~". The definition of the cone K implies that u(t) > # for every t € [}, 1].

In summary, in this case, we obtain that

|| Tul| = max {/(;IG(t,s)f(s,u(s))ds}

tel0,1]

> max {/; G(t,s)f(s,u(s))ds}

tefoa]
5 1G d.
> t,
> 5 max { [ G 9pu(s)as
) 1
> s (1= P)uf m]{/ G(t,s)ds}
> Jul

In consequence, by case (ii) in Theorem 1, we deduce that problem (1) has at least one
positive solution such that r* < [|u|| < 52771 O
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5. Example
In this section, we discuss an example to show the applicability of our result.

Example 1. Consider the following fractional integral boundary value problem on the interval
[0,1]:
5
Dg, u(t) + f(t,u(t)) =0
u(0) =u'(0) =0, u(1) =212, u(Q),

)

5
where f(t,u(t)) = u’ (£) +log(1 + u?(t)) + sin?(e*(1), Dg, denotes the Riemann—Liouville

1
fractional derivative operator of order 6 = %, I3, is the Riemann-Liouville fractional integral
operator of order v = L and 0 < { < 1. Here, f : [0,1] x [0,00) — [0,0) is a continuous
function. It is clear that fy = oo, f* = 0, and thus the function f is sublinear. Note that, since

2r(3) 1 _TB) 2 , N E)

1_(32> >1,P:=1-— r(32) {* vanishes at a certain { € (0,1), exactly at {, := EYEN Therefore,
we must impose that { € (0,(.) in order to guarantee P > 0. Under this restriction, from case (i)
in Theorem 2, the particular problem (9) has, at least, a positive solution.

6. Conclusions

In this paper, we extended the results in [14] to general fractional problems of order
greater than 2, dealing with the existence of positive solutions for differential equations
of arbitrary order with fractional integral boundary conditions of the type (1). The intro-
duction of a boundary condition that involves an integral operator of fractional type is
interesting from the point of view of applications, since it allows for the mathematical
expression of heterogeneity that may affect the dependence specified by the restriction
added to the equation—a fact that is consistent with many physical problems.

The main tool used in the paper was Guo-Krasnosel’skii fixed point theorem in cones.
In particular, in Lemma 2, we obtained, by imposing some adequate restrictions on the
parameters, the integral expression of the solution to a modified linear fractional boundary
value problem, which provides the Green'’s function of interest. Then, in Lemma 3, we
studied some properties of the Green’s function, including its positivity on (0,1) x (0,1)
under some restrictions on the parameters, as well as some upper and lower estimates for
its expression.

Another useful result is Lemma 4, which establishes the relation between the value of
the Green’s function at an arbitrary point and the value at the point with the same ordinate
and abscise 1. The explicit calculations for this general problem were developed in detail
due to the high order of the equation and the difficulty generated by the introduction of
fractional operators in the boundary conditions.

Theorem 2 provides the existence of a positive solution to (1) by assuming that the
nonlinearity f is sublinear or superlinear. The proof, based on the Guo-Krasnosel’skii fixed
point theorem, makes a selection of the conical shells that allow localization of the solution
in each case. Then, we have not only deduced the existence of a positive solution but the
details of the proof also provide the procedure to obtain an estimate for its maximum value
and to determine positive numbers that are not upper bounds for the solution.

Since the fixed point theorem used has two contexts of application (a contractive and
expansive case), it is possible to consider the problem under two types of hypotheses;
that is, two types of restrictions on the function defining the equation. The consideration
of other types of restrictions on the function f can be one of the possible future lines
of research.

Finally, an example was presented.
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Abstract: In this study, a parametric intuitionistic fuzzy multi-objective fractional transportation
problem (PIF-MOFTP) is proposed. The current PIF-MOFTP has a single-scalar parameter in the
objective functions and an intuitionistic fuzzy supply and demand. Based on the («, f)-cut concept a
parametric («, B)-MOFTP is established. Then, a fuzzy goal programming (FGP) approach is utilized
to obtain («, B)-Pareto optimal solution. We investigated the stability set of the first kind (SSFK)
corresponding to the solution by extending the Kuhn-Tucker optimality conditions of multi-objective
programming problems. An algorithm to crystalize the progressing SSFK for PIF-MOFTP as well as
an illustrative numerical example is presented.

Keywords: multi-objective programming; fractional transportation problem; intuitionistic fuzzy set;
parametric programming

1. Introduction

Transportation issues (TP) have been studied in various writings [1-7]. These issues
and their solution processes postulate a worthy task in logistics and supply chain organi-
zation for reducing expenses, further developing service quality, etc. [3,8]. Nonetheless,
TP is described by multiple, incommensurable, and clashing objective functions, being
known as the multi-objective transportation problem (MO-TP). Accordingly, in MO-TP,
the idea of an ideal solution offers spot to the idea of the best compromise solution or the
non-dominated solutions. Optimization of the ratio of two functions is called fractional
programming (ratio optimization) [7,9]. To be sure, in such circumstances, it is often a
question of optimizing a ratio of benefit/cost, stock/deals, specialist/patient, and so on,
subject to some constraints [7,9].

One of the significant issues looked at by specialists is that involving the exact values
of parameters [7]. In this way, this might involve thinking about vagueness, or specify-
ing the fundamental parameters of the model, which are the coefficients of the objective
function and the constrains [4,8]. Accordingly, it might be naturalistic to take the distinct
adjectival information on specialists and leaders about the parameters which can be ex-
emplified as fuzzy data [7,10]. Uncertainty may happen because of the accompanying
unrestrained factors. In this study the main hypotheses are that the transportation charge
has a parametric nature, and the supply and the demand parameters are intuitionistic
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fuzzy numbers (IFNs). The main hypotheses have not been presented in the literature, and
the basic question is how we can get the SSFK for such PIF-MOFTP.

2. Literature Review

The research on MO-TP is improved by fusing the diverse numerical models and
procedures. James et al. [11] examined transportation administration quality dependent
on data combination. A lot of examination that deals with transportation wellbeing
was created by Ergun et al. [12], Sheu and Chen [13]. Recently, MO-TP under different
circumstances has been discussed by Roy et al. [14,15], Roy and Mahapatra [16], Roy [17],
Maity and Roy [18,19].

Although fuzzy set theory (FST) is novel tool in handling uncertainties, it cannot
tackle special kinds of uncertainties, as it is difficult to depict the membership degree using
one specific value. To overcome the lack of knowledge of non-membership degrees, intu-
itionistic fuzzy set (IFS) was presented in 1986 by Atanassov [20] as an extension of FST. In
IFS, each element in a set is attached with two grades: membership and non-membership,
where the sum of these two grades is restricted to less or equal to one. Moreover, many
creators have been utilized IFS for addressing various sorts of TPs [21,22]. The study of
MO-TP with vague numbers has been presented by Ammar and Youness [1]. The fuzzy
programming strategy was acquainted with tackle MO-TP with various non-linear mem-
bership functions [23]. IFS has additionally been utilized by several scientists to tackle
different types of TPs [10,24]. One more strategy for thoroughly considering linear MO-
TPs with vague nature has been suggested by Gupta and Kumar [25]. Recently, MO-TP
under various types of uncertainty has been discussed by Roy and Mahapatra [16], Maity
and Roy [26], and Ebrahimnejad and Verdegay [10]. Mahajan and Gupta [27] proposed
a fully IF MO-TP utilizing various membership functions. Achievement stability set for
parametric linear FGP problems has been introduced by El Sayed and Farahat [28]. The
neutrosophic goal programming approach for solving the multi-objective fractional trans-
portation problem was introduced by Veeramani et al., [29]. Pramanik and Banerjee [30]
proposed a chance-constrained capacitated MO-TP with two fuzzy goals, and a consensus
solution was found. Edalatpanah [31] developed a nonlinear framework for neutrosophic
linear programming. Furthermore, Rizk-Allah et al. [32] developed a compromise solution
framework for the MO-TP based on the neutrosophic environment. A fuzzy approach us-
ing generalized dinkelbach’s algorithm for linear multi-objective fractional transportation
problem (MOFTP) has been presented by Cetin and Tiryaki [3]. A fuzzy mathematical
programming approach for solving fuzzy linear fractional programming problem has been
demonstrated by Veeramani and Sumathi [33]. El Sayed and Abo-Sinna [7] introduced the
intuitionistic fuzzy multi-objective fractional transportation problem (IF-MOFTP).

Parametric programming examines the impact of preordained continuous varieties in
the objective function coefficients and the right-hand side of the constraints on the ideal
solution [34-36]. In parametric analysis the objective function and the right-hand side
vectors are replaced with the parameterized function ¢(¢) and b(«, B), where ¢ and «,
are the parameter of variation. The general idea of parametric analysis is to start with the
a-Pareto optimal solution at ¢ = ¢, « = a*, B = B*. Then by applying KKT optimality
the SSFK is determined [35,37]. The concept of the stability set of the first kind (SSFK)
has been introduced by Osman [35], and extended by Saad [38], Saad and Hughes [39],
Osman et al. [36], Saad et al. [40].

In prior examinations, the MO-TP was created with the presumption that the supply,
demand, and cost boundaries were known. Nonetheless, applications, every one of the
parameters of the TP are not for the most part characterized definitively. It might have IF
values. Comparable contemplations might be taken for supply and demand parameters
in TP of this paper. Keeping this perspective, the primary commitments are concerned
with two unique viewpoints: one is to find a («, f)-Pareto optimal solution for the PIF-
MOFTP, and another is to investigate the SSFK for PIF-MOFTP. First, based on the (a, §)-cut
methodology a parametric («, B)-MOFTP is established. Then, A FGP approach is used to
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get («, B)-Pareto optimal solution. Finally, the KKT optimality conditions applied to get the
SSFK. An algorithm to clarify the developed SSFK for PIE-MOFTP as well as an illustrative
numerical example are given.

The rest of this study is organized as follows: after the introduction and literature
review, Section 3 introduces some basic concepts. Modelling of the PIF-MOFTP is presented
in Section 4. Section 5 demonstrates the FGP methodology for tackling the PIF-MOFTP.
In the next section the SSFK is investigated. An algorithm for obtaining the SSFK for
PIF-MOFTP is introduced in Section 6. An illustrative example, discussion and limitations
is given in Section 7. This paper ends with some concluding remarks.

3. Preliminaries
This part presents the concept of IFS [20,21,41,42].

Definition 1. An IFS A! in X is a set of ordered triples Al = {0z (x),05(x))|x € X},
where pt 3;(x), vz (x) : X — [0,1] are functions such that 0 < p z;(x) + vz (x) <1, Vx € X.
The value of p z;(x) acts as the grade of membership and v 3, (x) acts as the grade of non-membership
of the element x € X being in A'. h(x) =1 — 51 (x) — v 51(x) represents the grade of hesitation
for the element x in AT [20,41].

Definition 2. An IFN of the form Al = (al, ay,as; ﬁl, a», 53) is said to be triangular IFN (TIFN)
with membership and non-membership functions defined as [41,43]:

X—a
o 1 < x < ay,
— az3—Xx
pa(x) =9 = amp<x<az , (€]
0, otherwise
a)—x -
e a <x<a
— X—a —
Vgl(x) - 33,,122 a <x< as (2)
otherwise
h x—a x—ap . s : . a3—x a,—x
where 7=, and %2 are continuous monotone increasing functions, 72— and ;2= are
2= az—ay az—az A=
continuous monotone decreasing functions. -——L, 83=% D2-X and X0 are the left and

ay—ay’ az—ay’ ap—ay az—ap
the right basis functions of the membership function and the non-membership function

(see Figure 1), respectively. 71 < a3 <ap < a3 <azand 0 < ygj(x) + vgl(x) <1, VxeX.
PAI(XJ ry
5 (x)

1

T a, a =
a G 3 as,

Figure 1. Triangular Intuitionistic Fuzzy number.

Definition 3. A TIFNs Al = (al,az, as; a1, az, Eg.) is assumed to be a non-negative TIFN iff,
a1 > 0[41,43].
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Definition 4. Two TIFNs Al = <a1,u2,a3;51,a2, 53) and Al = (bl,bz,bg;gl,bz,53> are
equivalent to one another, A" = B iff, a; = b; and a; = b;Vi=1,2,3[7,41,43].
Definition 5. («, B)-cut of an IFS Al is defined by: gla 5 = {xrpp(x) Zavp(x) <B,

(
a+ B <1,x€X}; wherea, B € (0,1].

Definition 6. («, 8)-cut of a TIFN Al = (al, ay,a3; a1, 4z, Eg.) is the set of all x whose degree of

membership is greater than or equal to a and degree of non-membership is less than or equal to B,
ie., Afa/m ={x:pu(x) Zavyx) <B a+p<1xeX}

The (a, B)-cut of a TIFN is shown in Figure 2, is defined as the crisp set of elements
x which belong to A at least to the degree « and which does belong to A at most to the
degree .

-~

ay ay

Figure 2. The (a, B)-cut of a TIFN.

Now, pzi(x) > a= ;=L >aand 20 >, 0orx > a; +a(ap —ar) and x < a3 —
a(ag —ap) again, vz (x) < p= 27 < pand -2 SN/Z, orx > a, — B(a, —a;) and
x < ap + B(az — ay) [43]. Thus, referring to Figure 2 Afﬂ, 5 = [AL, Ayl, where Ap =
max{ay +a(ay —ay),a2 — B(az —a1)} and Ay = min{az — a(az — az), a2 + p(az — az) }.

4. Mathematical Formulation

In genuine case TP, during the modeling process, the transportation parameters are
not precise on account of insufficient information the variance of the market situation. To
deal quantitatively with such unclear information, we deemed parametric IF-MOFTP in
which single-scalar parameter ¢ € R in the objective functions and an intuitionistic fuzzy
supply and demand. Suppose that there are 1 sources and # destinations. Thus, modelling
of the parametric IF-MOFTP can be obtained as [3,7,9]:

I T (i + Be0y) Pl 460

Max Z,(x,9) = ,9=12,...,Q, (3)
q
D d7(]7>x§]7) +p@
Subject to:
n
Yoxi<al, i=12,...,m, @
j=1

m o~
injzb}, ji=12...,n (5)
iz
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x;j >0, i=12,...,m, j=12,...,n (6)

where ¢! = (cij + ﬁwij)(q) denotes the parametric profit gained from shipment of i*"

ij
(q)

source to j destination. Also, dij ith

denotes the expense per unit of shipment from

(9) is

source to j destination. §(7), p9) are some constant profit and cost, respectively. Xj;

123123

the quantity shipped from i*" source to j* destination. a} = (a a;,a;;a;, az, ) stands for

the available intuitionistic fuzzy supply at 7 th source and E]I = (b]l, b]2, b]3, b is b]2, b; ) alludes
to the accessible intuitionistic fuzzy demand at j" destination. Further, we postulate that

o d ) 0 >0, g = 1,2,..,Q @ > 0L, B > 0L, ¥ i (5 + bwy) P >
OI, (5( >,p(‘7) > 0 for all i, j, and the gross supply is greater than or equal the gross
demand [3,7].

n

i:Z;Gi{)(“rﬁ) - Z(EJI ><a,ﬁ>' @

i=1

The disparity (7) is considered as a necessary and sulfficient condition for the existence
of a feasible solution to PIF-MOFTP.

For a certain degree of («, B)-cut the PIF-MOFTP could be transformed into parametric
(a, B)-MOFTP as:

Lty X (cij + Bw) (q)xz(jq) +00@

Max Z,(x,®) = , 9=12,...,Q, (8)
1) o D Al 0
Subject to:
n
Exi]‘ < (ui)(rx,ﬁ) i:1,2,‘..,m, (9)
j=1
m
inj > (bj)(vc,ﬁ) j=12,...,n, (10)
i=1
xj>0,i=12...,mj=12..,n (11)
af < (ai)op <aff, i=12,...,m, (12)
L u
bf g(bj)(a/mgbj, i=12,...,n (13)

Based on the concept of a convex linear combination method proposed in [40] para-
metric («, B)-MOFTP can be rewritten as:

oYt (e 4 Bwi) Pl 4 5@
Max Z,(x,9) = —— =16 <>1]<)) U ,q=12,...,Q, (14)
T A2 4 o)

1

Subject to:
fx,-jgm}ﬂp)\)ui” i=1,2,...,m, (15)
];1
in]vz)\b}ﬂkmb}l i=12,...,n (16)
i=1
xj>0,A€(01],i=12,...,m j=12,...n, 17

Let M, g) denote the set of constraints in Equatlons (15)—(17), the parametric (a, 8)-
MOFTP has an (, )-Pareto optimal solution xjj at 0%
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Definition 7. (a, B)-Pareto optimal solution. X € Myp is said to be an («, B)-Pareto
optimal solution to («, B)-MOFTP if and only if there does not exist another x;j € Myp)
a; € (i) yp) by € (b )(a 5y such that Z, (x 19*) > Z (x 19*) with at least one strict

l]' l],
inequality hold for q (9 =1,2,...,Q).

5. FGP Methodology for PIF-MOFTP

In this section the FGP approach is applied to obtain the compromise solution of the
parametric («, )-MOFTP. The objective functions are modeled as fuzzy goals characterized
by its” membership function ji(,, (y,¢+)) [36,44-46]. The model formulation and solution

process are carried outat ¢ = ¢ The membershlp functions of the g fuzzy goals [36,44],
is defined as:

1, if Zq(x,ﬂ*) > ug",
Zg(x,0%)—gq" . * * *
Moy = 3 B et < (0 0%) <up, q=12,.,Q  (18)
0, if Zy(x,97) < gq",
where u;* = max Z;(x,0"), g, = min Z;(x,8%), and denotes the upper and lower

tolerance limit for the membership function of " objective, respectively. In the FGP
approach, the most extensive level of membership is unity. So, the membership goals
having the aspired level unity follows as [44]:

He(Zg(x,0)) +dy —df =1, q=12,...,Q, (19)

whered,’, d; >0, withd, x d} = 0, denote the under- and over-deviations, respectively,
from the aspired levels [36,44]. The final FGP model of the parametric («, 8)-MOFTP can

be obtained as:

MlnAF—Zw d7 (20)
q=
Subject to:

Zy(x,0") —gg" |

q q gt _

—— +d, —d; =1, g=12,...,Q (21)
n

Yoxi<Aab+(1—-Aafl i=12,...,m, (22)
j=1
2x1]>)\bL 1=-Mpf j=12,...n, (23)
=

x;>0,A€[01),i=12...,mj=12,..,n (24)
dy xdf =0,andd,, df >0, 4=1,2,...,Q, (25)

where w, represents the relative importance of achieving the aspired levels of the respective

fU.ZZy goals which gl\/ en by [44,47 ]Z
* Py q VAR

Extension of Pal’s Method to Linearize the Membership Goals

It can be easily realized that the parametric membership goals in Equation (19) are
non-linear fractional in nature. To avoid such problem, Pal et al. [45] method is extended
here to linearize the g membership goals with single-scalar parameter ¢ = ¢* as:
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He(Zg(x,0%)) +dy —df =1, g=1,2,...,Q,
* * — 1
Lg(Zg(x,0")) — Logg" +dy —df =1; Lg=———7,
Ug™ — &ij
LA D (e + 0%wy) i) + 50
oy d 1) @)

Substituting from Equation (29) in Equation (28), we obtain:

Zy(x,0%) = ,q=12,...,0,

2”112? 1 (cij+9° wl])( & @ +60)
q n
12] 1d1] lj)+p(

—Lggg" +dg —d;r =1,

3

1

Ly 3 (cij + 0" wis) Vxl?) + 60 ¥ E d D 4ol

—Logq” [Z ; df?)x,(,-‘” +p

i=1j=1 i=1 i=1j=1
d+m”d(>(> oy g0, @],
—d; | XX +p@ LY dg 1 D 4 pla

i=1j=1 i=1j=1
mon

. |:i;1]§1 (cij+ 9" w,])( )xl(ﬁ) +00

+dy z qu ,])er( = (1+Lygy") {Z%Zd,] x;; +p(>

i=1j=1 i=1j

_ 4+ ()

L, {fl fl (5 + 0 wy) Pl 150
=17

;| T ]21 21 + @ =1, [21 Edfﬁ)xgﬁ) @] L0 = (14 Lygy")
i=1j=
~df | dDx0) 4 p0)
i=1j=1

( m ) = m n () + 1 n ( (
{LqIZUZ (cij + 8 wy)' ' — LY Eljg 1]} i g [121121011] i T —d zlj)::ldi] i e
[Lopw) Lq(;(q)}
(
c" ,] +d ;}Zdu i ) 4 p@ d*LZUZdU i

where
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(34)
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Considering Pal et al. [45], the goal expression in Equation (35) can be linearized as follows.

Letting D; = d;[ ey d ) p(")] and D} = d;[ A +p('7>], then
the linear form of expression in Equation (32) is obtained as:

() .(9) - _
Ci]‘? xiﬁ + Dq — D;r = Gq, (38)

with Dy, D} > 0; and D; x D =0, sinced;, di > 0,and 2 2y d P +p@) > 0.
So, minimization of 4, means minimization of D, = d; [ " 2;7:1 dgi)xff) + p(‘”] which
is also non-linear. So, involvement of d‘; < 1, in the solution leads to impose the following
constraint in the model:

Dy

| S ) + o]

<1 (39)

Now, the final FGP model of the parametric (a, §)-MOFTP in model (20)—(25) becomes:
(40)
Subject to:

X9 L p-_p+— Lop(q) _ ng(ﬂ)], (41)

4 ij q q q
i=1j=1 i=1j=1
3y () (0)
Y)Y -alx’+p; < o, g=1,2,...,Q, Vij, (42)
i=1j=1
n
Yoxj<Aab+ (1A, i=12,..,m, “3)
j=1
m
v 2 AbE+ (- j=1,2,...,m, (44)
i=1
x>0, A€01], i=12..,mj=12..n )
D, x D =0,and D;, D >0,9=1,2,...,Q. (46)

Thus, the above FGP model provides the satisfactory solution x;‘j for the parametric
(«, B)-MOFTP.

6. The SSFK for Parametric (x,8) -MOFTP

The main area of inquiry is as follows: having solved the parametric («, §)-MOFTP,
to what extent can its data with respect to «, f and @ be changed without invalidating
the efficiency of its («, B)-Pareto optimal solution? The set of feasible parameters, the
solvability set, and the SSFK for parametric («, )-MOFTP are defined as:

Definition 8. The set of feasible parameters for the parametric (, B)-MOFTP is defined by:

a € R™,
}—{ beR"

a; € Lup(@l), i=1,2.m by Log(B]), j=1,2,0..,m;
a,B € [0,1]; and M, g (xj,a,b) # & .

Definition 9. The solvability set M of the parametric (a, B)-MOFTP is defined by:
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M= {(19,u,b) € R x R™ x R"

parametric(x, B) — MOFTP has
an (w, B) — Pareto optimal solution.

Definition 10. Suppose that x;; be an («, B)-Pareto optimal solution of the parametric («, B)-
MOFTP, then the SSFK Sq (xl], «, /3) corresponding to x is defined by:

Sl(x;‘]v,zx,ﬁ) = {(19,11,17) € R x R™ x R"

xj; is an («, B) — Pareto optimal solution of
parametric (a, ) — MOFTP

The SSFK of the parametric («, 3)-MOFTP is the set of all parameters corresponding to
one (a, §)-Pareto optimal solution [35,36]. It is easy to see that the stability of the parametric
(a, B)-MOFTP model (14)—(17) implies the stability of the parametric FGP model which is
defined as follows:

Q
Min AF = ) w, dg 4 (47)
q=1
Subject to:
m n m n )
MR dayj) Zi Yo [x + Dy — DF = [0 — L6, @48)
i=1j= —=1i=1
m n
Y Y -dfxl D <p, g=1,2,...,Q, Vi (49)
i=1j=1
n
Yoxi<Aaf+(1-Aaf, i=12,...,m, (50)
=1
= L u
Z;xijZAbj+(l—)\)bj, i=12,...,n, (51)
i
xj>0,A€01], 0€R, i=12,...,m j=12,...,n, (52)
Dy x D =0,and D;, DS >0, 4=1,2,...,Q. (53)

6.1. KKT Optimality Conditions for Parametric FGP Model
The Lagrangian function of parametric FGP model (47)-(53) follows as [36,37]:

L= [fé w; Dy |+ 4 {L,, Y5 (g +0w) ) — L0 F ¥ 0|9 + Dy — Dy — 1900 —L,,W)]]
q=1 i=1j=1 i=1j=1
m"fd(‘)() Dy —p| 4+ = (Aak 4 (1—A)ald
+ g El,)—: i + PP+ j)zjlx] (Aaf+( Jaih) (54)
+ | - z xip+ (A8 +(1 —A)bj.”)] + gij[—xi] + 9 [—aF] + 95} | + @i —alt] + ¢ [0
+ Q,{ q} +nq[—D;],
where ¢, v, 7,7, ¢,9,¢,®, €, and 7 are the Lagrange multipliers. Thus, KKT optimality
conditions [28,36,37,39] have the following form:
;XL__ - [Lq T3 (e + 6wy) P — 10 Y id;) LYY AP +—n— g =0i=12..,m j=12,..n, (55)
ij i=1j=1 i=1j=1 i=1j=1
oL
ST = AT gi=0i=12.m, (56)
ak
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oL
—=—1-A)1—w;=0,i=1,2,...m,
aafl[ ( )l 1
oL .
aﬁ:/\qu(pjzo, i=12,...m,
j
oL
— =(1-A)yj—e;=0,i=12,...m
u ( j j ’ 74y 7
ab].
oL _
ﬁzilwq +§q+vq quO, qg=12, ,Q,
-
JL
gq =0, ¢=12,...,Q,
oD,

n
Y x— [Aab+(1-Aal] <0, i=12,.m,
=1

[AbjL'*'(l_)‘)b'u} _ixij <0, j=12...,n

X >0,i=12,...,mj=12,..,n
Dj, Dy >0, 4=12,...,Q,
m n
Y ) -l + by p(q)} =0,9=12,...,Q
i=1j=1

|

Vi, j

n
TiLinj— ()La,-L—i-(l—/\)alu)} =0, i=12,...,m,
=1

m
7 |:—Ex,'j+ (Ab}ﬁ—(l—/\)b}l)} =0, j=12,...
i=1

i [%‘L] =0,
Pj [bfL ] =0,
; [uﬂ =0,
€ {b]u] =0,
o for) o
~[Df] =0,

v, 7,1, ¢, ¢, € m>0 and 8¢ €R;
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where the KKT conditions (55)—(78) are evaluated at xl*] Solving the system of Equations
(55)—(78), the SSFK S1 (x;‘j, w, ﬁ) for parametric IF-MOFTP is obtained.
6.2. Algorithm for Determination of the SSFK Sy (xl*j, a,b)

Following the above discussion, the algorithm for obtaining the SSFK S (x;*]-, o, /S) for
parametric (a, 8)-MOFTP van be described as follows (Algorithms 1 and 2):

Algorithm 1 Phase I: Obtain an («, f)-Pareto Optimal Solution of the Problem

Set the value of a, and .

Presume that ¢ = ¢*.

Calculate the sole maximum and minimum values of Zq(x, 9%),q9=12,...,
Set the goals and the upper tolerance limits for Z; (x,0%),9=12,...,Q.
Formulate pi(;, (y,9+)), 4 = 1,2,...,Q as in Equation (18).

Q.

Evaluate the weights wl-; as defined in Equation (26).

Do the linearization procedures at ¢ = ¢* for each parametric membership goal according
to Equations (35)—(38).
8:  Formulate and solve the FGP model (Equations (40)—(46)) to get («, B)-Pareto optimal

solution X

Algorithms 2 Phase II: Determination of the SSFK Sq (xi*j, a, B)

Formulate the parametric FGP model (Equations (47)—(53)).

Obtain the Lagrangian function, for the final FGP model, as in Equation (54).
Apply the KKT optimality conditions to find the SSFK (Equations (55)—(78)).
Reduce and solve the system of Equations (55)—(78), to obtain Sl(x}*j, «, B) and stop.

7. Numerical Example

To demonstrate the proposed algorithm for finding the SSFK, consider the following
parametric IF-MOFTP:

< Z(x,0) = Ox11 4 (2 + 0)x1p + (3 + 20)xp + 6xpp + 4 >
Max ,

X11 + 3x10 + X091 + 2xp0 + 2 4
Zo(x,9) = 2x11 + (8 + 9)x1p + (4 4 28)x9; + (5 + H)xpp + 6
2\ V)= X171 + 2x1p + 3x1 + apt 4

Subject to:
Supply constraints:
x11 + x12 < A x + o < A,

Demand constraints:
71 71
x11 + X21 > by,x12 + x02 > by,

where the membership functions Hal (x), i (x), pr (x), pgr(x) and the non-membership
1 2
functions ’yE{(x), 7E§(x)r 731 (x), v (x) of the supplies and demands are described
2 2

as follows:
M0 £ 140 < x < 160, 1605 i£130 < x < 160,
at (x) = 18055 if 160 < x < 180, Yo (%) = 1060 iF 160 < x < 200,
0 otherwise, 1 otherwise,
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120 £ 200 < x < 240, HOSX £ 210 < x < 240,
at (¥) = B0 if 240 < x < 250, Ta (%) = 1220240 < x < 270,
0 otherwise, 1 otherwise,
X80 if40 < x <50, 055 if 30 < x < 50,
y;{(x) = ¢ 055 if50 < x <60, m(x) =530 if50 < x <80,
0 otherwise, 1 otherwise,
1310 7£310 < x < 320, 3300 < x < 320,
g () = B=x i 320 < x < 350, 75 (%) = 320 j£320 < x < 380,
0 otherwise, 1 otherwise,

Phase I: Finding an (&, §)-Pareto optimal solution of the parametric IE-MOFTP.

For a desired values of & = 0.6, and § = 0.2, then applying the concept of («, §)-cut of
the IFN we formulate the (a, 8)-MOFTP at ¢ = ¢* = 3.

X171+ 3x10+ X071+ 2x0+ 2 7
Max ( 7 (x) _ 2xy1+ 6x10+ 1261‘21+ 8x0+ 6
2 T X1+ 2xq0+ 3xp1+ X0+ 4

3x11+ 5x10+ 9xo1+ 6x20+ 8
Z1 (x) 11 12 21 22 )
’

Subiject to:
Supply constraints:

x11 + x12 < [154, 168], x01 + X2 < [234, 244].
Demand constraints:
x11 + x21 > [46, 54], x12 + x20 > [316, 332].
Based on the concept of convex linear combination on the constraints, then we obtain

the MOFTP:
7 (X) _ 3x914+ 5x10+ 9xp1+ 6320+ 8
Max 1 X11+ 3X12+ Xo1+2x0n+ 2 7
7 (x) _ 2x11+ 6x10+ 16x21+ §x22+ 6 ’
2 T X F 2%+ 3x0+ X+ 4
Subject to:

x11 + x12 < 165.2, xp1 + x00 < 240, x11 + xp1 > 51.6, x12 + xpp > 328.8.
A FGP approach is utilized to solve the MOFTP according to the model of Equa-

tions (40)-(46). Firstly, the coefficients of the linearized membership goals are obtained
in Table 1.

AT
Table 1. The coefficient of the linearized membership goals (c’]) and Gj;.

Z1(x) Zo(x)
. 0682 \ T 28628 \ |

() ~10.22 —4.048

19.081 —5.034

1.364 21688

Gjj —7.497 13.128

Min AF = 3.0665D; + 0.8386D, ,
Subject to:
0.682x11 — 10.22x15 4 19.081xp1 + 1.364x + Dy — Dy = —7.497,

—2.8628x1; — 4.048x17 — 5.234xy; +2.169x2 + D, — D} =13.128,
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— X171 —3x120 — X1 —2xpp + Dy <2,
— X1 —2x1p — 3xp1 — ¥+ D; <4,
x11 + x12 <165.2,

X21 + x22 < 240,
x11 + X21 > 51.6,

X1 + x22 > 328.8,

X11, %12, %21, %22, D1, Dy, Dy, Df > 0.

Using Lingo programming, the («, §)-Pareto optimal solution of the parametric IF-
MOFTP is obtained at (x};,x},, X531, %5, Dy, D, Dy, DF) = (0,165.88, 76.39, 163.61, 0,
0, 726.78, 0) .

Phase II: determination of the SSFK S1(x*, «, B).

To determine the SSFK S1(x*,a,b) of the parametric IF-MOFTFP, the coefficients of the
linearized membership goals in the parametric form are recalculated in Table 2.

T
Table 2. The coefficients of the linearized membership goals [(Cij + 19"-’1‘]‘) (q)] and Gij;.

Z1(x,8) Zy(x,9)
@17 —8.518 +3.0670 \ | —2.863 T
{(c,-j + ﬂw,-j) } ~19.42 + 3.0679 —6.564 + 0.8398
0.682 + 6.1339 ~10.266 + 1.6778
1.364 —0.347 + 0.8399
Gij —7.497 13.128

Therefore, the stability of parametric IF-FMOFTP implies the stability of the parametric
FGP model which is defined as:

Min AF = 3.067D; + 0.839D;,
Subiject to:
(—8.518 +3.0678)x11 + (—19.42 + 3.0678)x12 + (0.682 + 6.1338)xp1 + 1.364x2
+D; —Df =-7.497,
— 2.8628x17 + (—6.564 + 0.8399)x15 + (—10.266 + 1.6770)x21
+ (—0.347 + 0.8398)x + D; — Dy = 13.128,
—x11 —3x12 — X21 —2xp + Dy <2,
—x11 —2x12 — 3x1 — X2+ Dy <4,
x11 4 x12 < 024} +0.8aY,
X1 + xp0 < O.4a% + 0‘641121,
x11 4 x21 > 0.3bF +0.76Y,
X124 x20 > 0.2b% +0.8bY,
X11, X12, X21, X22, a%, a%l, a%,ag, b{“, b%l, b%, bzu >0,
Dy, Df,D,, D; >0; 8 €R

The Lagrangean function of the above parametric FGP model follows as:
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L

_ _ —8.518 + 3.0678)x11 + (—19.42 + 3.0678)x15
= 3.067D; +0.839D; +& +(0(.682 + 6.13319)x21) + 1.36(4x22 + Dy — Dr)+ 7.497 }
L g 28628+ (—6.564 + 0.8399)x15 + (—10.266 + 1.6778) x5,

+(—0.347 4 0.8399)x2 + D, — D5 —13.128

+ [—x11 —3X12 — X1 — 2Xp0 + D; — 2} + 9y [—x11 —2x1p — 3xp1 — X + DE — 4:}
+ 71 [x11 4 x12 — 0.2} — 0.8a] + 75 [x21 + x20 — 0.4ak — 0.6a5]
+m [—xll — X1 + O.BblL + 0.7b%1] +12 [—xlz — Xop + O.Zb% + O.Sbg] + gol[—xn]
+ ¢2[—x12] + @3[—x21] + @a[—x2] + P1[—al] + o[ —ak] + 1 [-bL] + P2 [ ]
+ @ [—ay | 4@ [-b5] + e [-b'] + e2[-F [ +8a [~ Dy | +8a [~ Dy [+ [ Dy |
+m-D;]

where 8,81,82 € R, and vy, v2, T1, T2, 11, 112, 1, P2, 93, P4, Y1, Y2, P1, P2, @1, @2, €1,€2 > 0,
and {1, (o, 11, 1o > 0, are the Lagrange multipliers. Therefore, KKT optimality conditions

follows as:
JL
T = (—8.518 +3.0670)¢1 — 2.863& —v1 — Vs + T — 11 — @1 =0
11
JL
5o = (1942 + 3.0678)C1 + (~6.564 +0.8398)5 — 301 — 202+ 11 — 12 — 92 =0,
12
JL
5 = (0682 +6.1338)21 + (10.266 + 1.6770)C> — v1 — 302 + 12 — 11 — 3 =0,
21
oL
o = 136421 + (~0.347 +08399)8 — 201 — 02 + T~ 112 — 94 =0,
2
JoL
2 = 021 — ¢y =0,
8a1L T lpl
oL
— =—-0819 —w@; =0,
aﬂll'l 1 1
JL
= 04— =0,
oa} 7= ¥2
oL
— = —0.67p — @, =0,
aﬂg 2 2
oL
2= — 03— ¢ =0,
aur oM h
oL
= 0.7 — €1 =0,
ptr — A
oL
— =021 — ¢ =0,
apL 2
JL
S =08 — e =0,
apl — T
oL
—— =3.067 -1 =0,
aD; +é+tou—0
JL
= _FH—m =0,
a7 G1—m
JL
—— =0.839 — (=0,
D, +G+v2— 0
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oL

5o m=0,
aD; CZ 2

v [—x11 —3x12 — xp1 —2xpp + Dy —2] =0,ie, v =0,
va[—x11 —2x1p = 3x01 —x + D; —4] =0, ie, v, =0,
7 [xn +x12 — 02ak — 0.8a¥] -0, ie, 7 =0,

o [xﬂ + xpp — 0.4ak — 0.6a§1] —0,ie, m>0,

m [fxn — xp +0.3bF + 0.7bﬂ =0, ie, g =0,

. [7x12 — xpp +0.2b% + 0.81751] =0,ie, 72 =0,

¢1[—x11] =0, i.e., 1 >0,
¢2[—x12] =0,1e, g2 =0,
@3[—x21] =0, ie, 3 =0,
@a[—x22] =0,ie, 91 =0,

g1 [-at] =0ie, y1=0,

g2 [-ak| =0,ie, =0,
g1]-b] =0, ie, g1 =0,
92|~k =0 i, 42 =0,
@1|—ai'| =0,ie, @ =0,

]
0 [fDﬂ =0,ie, {» =0,
™ [—Dﬂ =0,ie, m >0,
m[-D3] =0,ie, m >0,

—x11 —3x120 — xp1 — 2x2 + Dy <2,
—x11 —2x12 — 3x1 — X2+ Dy <4,
x11 4 x12 < 024} +0.8aY,
Xp1 + Xpp < 0.4ak +0.6a5,
x11 4 x2 > 0.3bF +0.76Y,
X124 x20 > 0.2b% +0.8bY,
X11,X12, %21, %20, A%, ', ak, a¥, Y, 64, b5, b5, D, DY, Dy, DY >0; 9 € R

Solving the above system of Equation. weget: v =, =Ty =To =1 =12 = @2 =
P3=¢s=Pr=hr =P =Pp=01=a0=¢€ =€ =0 =0and¢,{,m,m =0
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Also, & = —mp = —0.839, §; = —m. The above system of Equation is reduced to
the following:
(—8.518 4 3.0679)¢1 — 2.863C2 — 1 =0,

(—19.42 4 3.0679)&1 + (—6.564 + 0.8399)&, =0,
(0.682 4 6.1339)¢1 + (—10.266 + 1.6778)¢> = 0,
1.3648; + (—0.347 +0.8399)Z, = 0,
Therefore, the SSFK for the parametric IE-MOFTP is given by:

$1(0,165.88, 76.39, 163.61, 0, 0, 726.78, 0)
SR 12.948 &1 + [71,41 + 6.13361]19 +5799 —¢1 =0,
=\ wpelo1 | =037 8= —m; G = —mp = —0.8%,
’ ’ C1, ¢1,m1, 1 > 0; 81,60 €R

After applying the KKT optimality conditions we obtain a large system of algebraic
equations. By reducing and solving the algebraic system of equations the SSFK is obtained.
The SSFK introduces the values and relations between different parameters which generate
the same solution of the PIF-MOFTP as indicated by set S;. To test the obtained results
of the SSFK, different values of «, € [0,1] will be taken and the solution will remain
the same.

8. Conclusions

The SSFK for the PIF-MOFTP was investigated in this study. Also, we characterized
definitions of the set of feasible parameters and the solvability set for PIF-MOFTP. First, the
concept of («, f)-cut methodology was applied to get the parametric model. Moreover, the
FGP approach was applied to find a (&, B)-Pareto optimal solution for PIF-MOFTP which
has not been published in the literature to date. To obtain the SSFK for the novel model of
PIF-MOFTP, the KKT necessary optimality conditions are applied. After applying the KKT
optimality conditions, we obtained a large system of algebraic equations. By reducing and
solving the algebraic system of equations, the SSFK was obtained. A detailed procedure
that determines the SSFK for the PIF-MOFTP was exhibited. A numerical example was
given to ensure the applicability and efficiency of the proposed PIF-MOFTP.

The major limitation of the proposed PIF-MOFTP is that a specific («, §)-level is
adopted in the proposed methods to represent the confidence level on DMs’ subjective
uncertainty to specify parameter values in the PIF-MOFTP. For simplification, the («, B)-
level for all parameters of the supply and demand in the solution process are assumed to be
the same. However, these may be limitations in practical applications. The determination
of (a, B)-levels for various DMs’ subjective uncertainties could be different in the real
world due to DMs’ different consideration of the real transportation data. Thus, this will
be addressed in future studies.

Several remaining areas of research in the topic of parametric MOFTP include
the following:

1.  The parametric study of multi-choice MOTP should be addressed.
2. Real-world PIF-MOFTP is a vital field in the future research.
3. Rough parametric MOFTP is a vital topic to be investigated.
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Abstract: Integral inequalities involving many fractional integral operators are used to solve various
fractional differential equations. In the present paper, we will generalize the Hermite-Jensen-Mercer-
type inequalities for an /i-convex function via a Caputo-Fabrizio fractional integral. We develop some
novel Caputo—Fabrizio fractional integral inequalities. We also present Caputo-Fabrizio fractional
integral identities for differentiable mapping, and these will be used to give estimates for some
fractional Hermite—Jensen-Mercer-type inequalities. Some familiar results are recaptured as special
cases of our results.

Keywords: convex function; h-convex function; Hermite-Hadamard inequality; Caputo-Fabrizio
fractional integral; Hermite-Hadamard inequality; Jensen inequality; Jensen—-Mercer inequality

1. Introduction

Fractional calculus has undergone rapid development in both applied and pure
mathematics because of its enormous use in image processing, physics, machine learning,
networking, and other branches. For more on fractional calculus identities, see [1-3]. The
fractional derivative has received rapid attention among experts from different branches of
science. Most of the applied problems can not be modeled by classical derivations. The
complications in real-world problems are addressed by fractional differential equations.
The famous fractional integral contains Riemann-Liouville [4-6], Hadamard [6,7], Caputo—
Fabrizio [8], and Katugampola [6], etc.

In this paper, we will restrict ourselves to the Caputo—Fabrizio fractional integral op-
erator. In the current direction of fractional calculus, numerous analysts are characterizing
new operators by various methods to cover most of the real-world problems. Usually, the
operators are not the same as each other in terms of singularity and locality of kernels. The
main aspect that makes Caputo-Fabrizio different from others is that it has a non-singular
kernel, and it is useful to find exact solutions for various issues.

For convex functions, the Hermite-Hadamard inequality is a famous inequality that
has been proved in many ways and has several extensions and generalizations in the
literature (see [9-19]). The Hermite-Hadamard inequality for the convex function is
defined as:

Let¢: I C R — R be a convex function. Then

C(HT”> < ﬁ/vyé(x)dx < w
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holds Vv, € Tand v < p.

The generalization of the Hermite-Hadamard inequality for si-convex are defined as
(see [20]):

Let ¢ : I C R — R be a convex function. Then

1

rre(U3) < ot [ e < )+ £l [ wiee
2h (%) 2 p—vlo 0

holds Vv, € Iand v < p.

In the literature, some more interesting extensions and refinements of the Hermite—
Hadamard integral inequality with the help of /i-convex functions have been widely studied
(see [21-26]).

In the literature, for the Jensen inequality, several interesting studies are given. In [27],
for a convex function, a variant of Jensen’s inequality is proved by Mercer within the year
2003. Later, Matkovi¢ et al. presented the Jensen-Mercer inequality for operators with
applications in the year 2006 (see [28]).

Vivas-Cortez et al. presented the following variant of the Jensen-Mercer inequality
(see [29]).

Theorem 1 ([29]). Let & be a h-convex function defined on interval [v, u]. Then

n
i=1 i=1

§<U +u— i)ﬁ?ﬁ) < M[E(v) +8(1)] = Y h(xi)E (xi), ()

holds ¥ x; € [v, u) and x; € [0,1] with Y 1 x; = 1, where M = sup {h(c) : ¢ € (0,1)}.

In 2019, the authors established the Hermite-Hadamard-Mercer-like inequalities for
fractional integrals [30]. In [31], Butt et al. presented the Hermite—Jensen-Mercer type
inequalities for conformable fractional integrals within the year 2020. Furthermore, they
developed the Hermite-Jensen-Mercer-like inequalities for k-fractional integrals, general-
ized fractional integrals and ¢-Riemann-Liouville k-fractional integrals (see [32-34]). In
2020, several researchers presented Hermite-Jensen—-Mercer-like inequalities in the setting
of a k-Caputo fractional derivative and Caputo fractional derivative (see [35,36]). In [37],
the authors developed the weighted Hermite-Hadamard-Mercer-type inequalities for
convex functions within the year 2020. Chu et al. presented the new fractional estimates
for Hermite-Hadamard-Mercer inequalities in the year 2020 (see [38]).

The present paper is organized as follows. First, we write definitions and preliminary
material associated with our present paper. In Section 2, we will present Hermite—Jensen—
Mercer-type inequalities for a Caputo—Fabrizio fractional integral operator with the help
of an h-convex function. In Section 3, we will develop new Lemmas and then present
some results for an h-convex function via a Caputo-Fabrizio fractional integral operator. In
Section 4, some more integral inequalities for h-convex functions are established making
use of the Holder-Iscan integral inequality for an improved power mean integral inequality,
and at last, we will write concluding remarks to our present paper.

Throughout the paper, we need the following assumption:

Let¢ : I = [v, 4] — Rbe a positive function, 0 < v < p and ¢ € Lq[v, p]. Furthermore,
consider /i : (0,1) — R is a non-negative function, & # 0 and I C R is an interval.

Now, we begin with definitions and preliminary results, which will be used in
this work.

Definition 1. (Convex function) [39] The function ¢ : [v, u] — R is called convex, if

Slxxr + (1= x)x2) < xg(x1) + (1 —x)¢(x2),

holds ¥ x1,x; € [v, u] and x € [0,1].
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Definition 2. (h-Convex function) [40] A function & : [v, u] C R — R is said to be h-convex if
S+ (1= x)x2) < h(x)E(x1) +h(1 = X)§(x2),
holds ¥ x1,x; € [v, u] and x € [0,1].

Definition 3. (Superadditive function) A function h : [v, ] C R — R is called superadditive
function if
h(x1+x2) > h(x1) + h(x2),

holds ¥ x1, x5 € [v, u).

Definition 4 ([8,41,42]). Let & € H'(x1,x2), %1 < x2,0 € [0,1], then the definition of the left
fractional derivative in the sense of Caputo and Fabrizio is defined as

(Ser'e) =1 [ ¢ 2

and the associated fractional integral is

(S51°) (1) = g 60 + gy /| €62

where B(0) > 0 is a normalization function satisfying B(0) = B(1) = 1.
The right fractional derivative is defined as

—B(0) [*2 ., | -0
CFC - =
(Fepbe) (= 7=4 [ d@e T
and the associated fractional integral is

(ST18) () = Ty + g | €@z

In [43,44], the Holder-Iscan integral inequality and improved power-mean integral inequality
is explained as follows.

790

dz,

Theorem 2. (Hélder—Iscan integral inequality) [43] Let & and &, be real functions defined on
[x1, x2) and if |§119 and |2 |7 are integrable on [ x1, xp]. If p > 1 and % + % =1, then

/:f‘él(z)éz(z)\dz < xz} x1 { (/:(xz —z)\gl(z)lpd2> i </:(x2 _Z)‘éz(z)lqdzy
+ </:(Z i x1)|§1(2)\*’d2> % </:,2 (z— x1)\€2(z)\"d2> %}
) <'/:‘€1 (Z)‘pd2> % (,/:\Cz(z)ﬁ,jz) %

Theorem 3. (Improved power-mean integral inequality) [44] Let {1 and ¢y be real functions
defined on [x1, xp] and if |&1|, |€1]|&2|7 are integrable functions on [ x1, xp). Let g > 1, then

leC1(Z)§z(z)\dz§ 1 N (x2 = 2)|81(z)|dz i (2 = 2)81(2)[G2(2)|"dz i
o 2—x X1 Jxy
' (/:(Z B X1)|§I(Z)Id2>li% (/;:2(2 - xl)\@l(z)\\?z(z)\”dz) %}
<([k (Z)|dz)1—$ ([ eeneere) 3
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2. Hermite-Jensen—-Mercer-Type Inequalities via the Caputo-Fabrizio
Fractional Operator

Theorem 4. Let § : I = [v, ] — R be a h-convex function and & € Ly[v, u]. If h is a super-
additive function and 6 € [0, 1], then

1 B(6
2h(%> €<U+P - ;XZ) = B(XZ(*)XO
<[ (Eaal’0) 0+ ()0 - 250
< [ neaya (Mg + g - EELEEGE)), @

holds for all x1,xy € [v,u], t € [v,u], B(8) > 0 is a normalization function and M = sup
{h(x): x € (0,1)}

Proof. Since ¢ is h-convex function on [x1, x5] yields that

C<U+M*m) :§<U+}l—x1+v+y—xz>

2 2
< h(%) <§(v+ufx1) +5(U+M,X2)>
= h(%) (é‘(v +u = (xx1+ (1= x)x2))

FE - (- 0m ),
holds for all x1, x, € [v, u].

The above inequality is integrated with respect to x over [0,1] and by change of
variable technique, we can deduce

1 B x2> L2 e
h(;>5<v+y 2 TN /U‘Hl—xz (e)dz
2 X vHp—xq
o (/WHZ (j(z)dz—&-/x g(z)dz>. o)

Both sides of (3) multipled by 9%&;;]) and adding 21=0)

20) &(t), we have

2(1-0) 002 —x1) o mtx
B(0) g(t)+2h(%>B(9)§< +u 5 )
2(1-9) 0 t o1
< X5 50+ 5y ([, @ [ e

= (SEpenat) () + (L 8) (1),

Suitable rearrangement of (4) yields the first inequality of (2).
By using h-convexity of ¢, we have

4)

Cx(vtp—x1)+ A =x)(0+pu—x2)) <h(X)§(v+p—x1) +h(l—x)¢(v+p—x2),

and
A=x)o+p—x1)+x(v+p—x)) <h(1=x)E(v+p—x1) +h(x)E(v+p—x2).
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Adding the above two inequalities and then by using the super additivity of function
and Jensen-Mercer inequality yields that

EGew+ = 1)+ (1= )0+ = 12)) + E((L— )0+ j— 12) + 20+ — 12))
< h(1)<§(v+ﬂ Cx) e —x2>>
<h(1) (2M[¢(v) (]~ (E(n) + c<x2>)). ©)

Integrating the inequality (5) with respect to x over [0, 1] and by the change of variable
technique, we can write

2 e < [ (2Me @)+ 00 - G +E))- @

1
X2 — X1 Jut+pu—x; 0

By making use of the same operations with (3) in (6), we have
(SEumna ) (B + (FI ) (1)

e+ 2ty (2mie) + 201 - € + ) | @)

= 7B 2B(0)

By suitable rearrangement of (7), we obtain inequality (2). O

Remark 1. By putting h(x) = x, M =sup {h(x) : x € (0,1)} =1, xy = vand x; = p in
Theorem 2, then we obtain Theorem 2 of (see [45]).

Theorem 5. Assume that & : I = [v,u] — R is a h-convex function and { € Li[v,p]. If
0 € [0,1], then

- 20 [ () + (i) o - 27 e)

MIEw) +800] [ noax- —<e(TE2), @)

2n(1)
holds ¥ x1,xp € [v, ], t € [v,u], B(8) > 0 is a normalization function and M = sup {h(x):
x € (0,1)}.

Proof. By the Jensen-Mercer inequality, we have

(ot 22 ) < Mie(o) + €] — (3 ) ) + )

Both sides of the above inequality are multiplied by k() and integrated with respect
to x over [0,1], and we obtain

€<v+ufxy;@>AfoMx

< Mig(o) + £ | 1o —n(} ) € + €] | nG0x
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which implies that
1 _xtx 1
h@g(uw ) [ oo
< M)+ 800 [ G0 20 +a(e)] [ B

Now, we will use the right-hand side of the Hermite-Hadamard inequality for the
h-convex function, and we obtain

- é(vw—%) /Olh(x)dx

#(3)

<

NI—=

MIE(w) + 20 [ h00dx— —— [ (e

x1 </Xi @'(Z)der./txzé(z)dz). ©)

and subtracting (B @ ;9 ) &(t), we have

h

/\

2

)
1

_ hé)M[g(uHé(u)]/o h(x)dx —

Both sides of (9) multiplying by

0(x2—x1)
()

o) (b [y 2020)
B(6)h ;)5(”74 5 )/0 h(0dxX = =gy -0
9(362—3(1)
< Sam(a) MEC) o) [ Hix

B(6)h(3)
+ (5 / Cea+ (z(e)e)é(t)ﬂ
_ 9( xl) o) + & ]/ cple >( )+ (CF[£2§>(t)]. (10)

After suitable rearrangement, (10) yields the first inequality of (8).
For the second part of the inequality of (8), we will use the right-hand side of the
Hermite-Hadamard integral inequality for the h-convex function, and we can write

1 *2 1 X1+ x2
’ﬂ/xl §(z)dz§2h<%)(§< 5 ) a1

By using the same operations with (9) in (11), we have

s s ) o + (i) o - 2 ew)] < _zhzé) o(5%) "
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Adding ﬁM[é(v) +&(p)] fol h(x)dx to both sides of (12), we have

1
hé) M) + 2] [ h(ndx
- s | (S12) 0+ (i) () — 2 )
1 ' 1 X1+ x
s@mmma(m] I h(x)dx_z}z@g( 1t 2>

which completes the proof. [

Theorem 6. Let {1,¢2 : I C R — R be an h-convex function on 1. If $1&, € L{v, u] , then

e(if(f)il) {(Sﬁy—leeélgz)(t) + (Cplg+y—x1‘:1§2) (t) - 2(;(;)0) Cl(t)Cz(f)}

< 2M?By (v, ) — 2MBy (v, , x1) /01 h(1 = x)dx
~2MBy(opx2)]) [ WO+ 2BaCan, ) [ HGORL - Xy
+2K ) [ 0= )P+ 2K ) [ 0Pt 1)

where

and

Ka(x2) = G1(x2)G2(x2),

holds ¥ x1,xp € [v,u], M =sup {h(x):x € (0,1)}, t € [v,u] and B(0) > 0 is a normaliza-
tion function.

Proof. Since ¢ and & are h-convex functions on [x1, x2] and making use of the Jensen—
Mercer inequality, we have

Gi(v+p—((1—x)x1 + xx2))
< M[E1(v) +G1(p)] — (h(1 = x)81(x1) +h(x)G1(x2)), Yx €[0,1],x1,%2 €1,

and

S(v+p—((1—x)x1 +xx2))
< MG (v) +&(u)] — (h(1 = x)G2(x1) + h(x)Ga(x2)), Yx €[0,1],x1, % € L.
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Multiplying both sides of the above inequalities, we can write

Gi(v+p—((1=x)x1 +xx2))8 (v +p — ((1 = x)x1 + xx2))
< M?[E1(0)&2(v) + &1 (V)& (1) + &1 ()82 (v) + &1 (1) E2 ()]
= Mh(1 = x)[¢1(v)¢a(x1) + G1()G2(x1) + &1 (x1)82(v) + &1 (x1)G2(1)]
= Mh(x)[81(v)8a(x2) + &1(p)G2(x2) + 1 (x2)8a(v) + 1 (x2)8a(p)]
+ h(x)h(1 = x)[E1(x1)E2(x2) + &1 (x2)&2(x1)] + (h(1 = x))*[E1(x1)E2(x1)]
+ (h(x))*[21(x2)82(x2)]-

Integrating the above inequality with respect to x over [0,1] and then by the change of
variable technique, we obtain

T L@

X2 — X1 Jotp—x;

< MP[E1(0)82(v) + &1(0) G2 (i) + E1(1) G2 (v) + &1 (1) &2 ()]
1
= M([&1(v)&2(x1) + G1(p)G2(x1) + &1 (x1)8a(v) + G1(x1)82(1)] /0 h(1—x)dx

M ()2 (x2) + 81 (1)) + 6 (2)2(0) + 6 ()82 [ M)
FE)E () + @ ()E0a) [ hoh( - dx
Fa &) [ (-0 dx + [ )E0) [ 000

which implies

L aenees [T aeneEsE

X2 = X1 [Jotp—x;
< 2M2By (v, ) — 2MBy(v, i, x1) /01 h(1—x)dx
~2MBs(o,,22)] [ O+ 2B, x2) [ OO~ )i
P21 (o) [ (10— )P+ 2K ) [ 0
The above inequality is multipled by

(Yz x1)
T 2B(9)

,and addmg B 61( )&2(t), we have

o [ L 20-0)
B(e) |:‘/”+I4 o ‘:l( 52 Z)d2+/ )CZ( ) :| B(Q) C](f)éz(i‘)
X 1
< 231 o2 0, 1) ~ 2MBa(o, ) 01— )i

1
~2MBs(u, )] [ HGOdx + 2B, 2) [ HOORG - )dx

2K ) 01— )P+ 2KaCa) [ 0] + 25D,
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Therefore,
0 ol (1-9)
{ng(f)@(t) + %'/IH’H*XZ Cl(w)éz(W)dw} n { e £ (DD
tpw ) @
< 9(}2%7(;)3(1) [2MZB1(U,M) — 2MBy (v, 1, x1) /01 b i
— ZMBS(U, M, XZ)] /(;1 h(X)dX + 234(x1’x2) /01 h(X)h(l - X)dx

+2Kx) [ 0000+ 2kato) [ 00| + 25D,

Thus,

[(Si;:—leegl 52) (t) + (CFISﬂA—x] 5162) (t)}
0(xp —x1)
< =250
1 1
~ 2MBs(v,0,32)] [ BGOdx -+ 2B, 72) [ HGe(1 =)

k() [ 0= A+ 2ate) [ n0m] + Gl aman. a9

1
[ZMzBl(v,y) —2MB;(v, i, x1) /0 h(1 = x)dx

By suitable rearrangement, (14) yields required inequality (13). O

Remark 2. By putting h(x) = x, M =sup {h(x): x € (0,1)} =1, xy =vand x; = p in
Theorem 2, then we obtain Theorem 3 of [45].

3. Some Novel Results Related to the Caputo-Fabrizio Fractional Operator

In this section, we will present some new Lemmas, and then we develop some
novel results for an h-convex function with the help of the Caputo-Fabrizio fractional
integral operator.

Lemma 1. Let ¢ : I = [v, 4] — R be a differentiable mapping on I°, where v, u € I with v < .
IfE € Ly[v, ), then

Sotp—x1)+8(v+p—x) 1 vt
2 Cxm-x /u+y—xz ()
_ 1 ,
= 220 [ =208 (04 1= (0 = 0 + )i, (15)

holds for all x1,x3 € [v, u].
Proof. Note that
1 ’
1= [[=2208 0+ ((1=x0m +x0)dx

_Ctp= ((-0n +xx)

1+2/01 8+ = (1= )m +x2))

X1 — X2 172)()0 X1 — X2 X
— — U P
_Svtpmx)+Evtp—x) 21 / ' (2)dz.
Xo — X1 Xp — X1 Xp — X1 v+Hp—x3

After suitable rearrangements, we obtain the required inequality (15). [
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Remark 3. For x1 = vand xy = p in Lemma 3, we obtain Lemma 2.1 of (see [46]).

Lemma 2. Suppose that & : [ = [v, ] — R is a differentiable mapping on 1°, v, u € I with
v < . IfE € Ly[v, u] and take 6 € [0,1], then

220 208 (0 - (1 - 0w+ ) - %M

_ Stk n) g ) 79(5@“) [(Funat8) O+ (1) )],

holds for all x1, x5 € [v, i), where t € [v, u| and B(0) > 0 is a normalization function.

Proof. Itis easy to see that

./01(1 =208 (v+p— (1= x)x1 + xx2))dx
_ftpm ) +ivtp—x) 2 (/t C(z)dz+/vﬂl4} C(z)dz).
v t

X2 — X1 (x2 — x1)? +p—d

With both sides of the above inequality multiplied by b2 (x;) and subtracting
2(1-6)

B0) &(t), we have
_ 2 _
o o [ =208 (i (- om + i - 25522
G(Xz*X1)(C(U+#*x1)+§(U+F*X2)) 200,
20) 50)

_ % < :ﬂkxz &(z)dz + /fﬂkx} C(z)dz)

_ 0 —x)(@(vtp—x1)+i(vtu—x)) ((1-0) 6
_ =X 23(5 2 ,< 50 g(t)+w/u+y ng(z)dz)

(1-9) 0 [utr—xi
7( 50+ 57 c<z>dz)

_ 02 —x) (v + uzg(g) teotp—x)) [(SF ) () + (F1 ) )]

After suitable rearrangements, we obtain the desired result. [

Remark 4. For x; = v and xp = p in Lemma 3, then we obtain Lemma 2 of (see [45]).

Theorem 7. Let ¢ : I — R be a positive differentiable function on 1°. If |r§/| is a h-convex function
on [v, ] where x1,x, € [withv < u, & € Li[v, ] and 0 € [0,1], then

2 0(xz —xp) L\"HHT

‘C(U+F*X1)+C(U+V*X2)_ B(6) [(SF ) ) + (P14 2) 0]

2(1-6)
0(x2 — x1)

2o Ml @)+ w]) - {Ba-nff e+ BwlE )|}, ae)

a5

IN
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where
B0 = [ (1= 2000 - Wi+ [ x-DH( - 0,
3 1
BiG) = [ (1 =20n00dx + [, (2x = Dh()dx,

holds ¥ x1,x, € [v,u], t € [v,u], B(8) > 0is a normalization function and M = sup {h(x):
x €1}

Proof. By making use of Lemma 3, the properties of the absolute value, the h-convexity of
|¢'| and the Jensen-Mercer inequality yields

fotsmx) ;g(v o) B G(xli(flcl) [(gi/klegg) 6+ (CFI?#M*HC) (t)}

2(1-0)
0(x2 — x1)

¢<t>’
_ 1 ,
< 28 [ =22 (04 0= (= 0w + 2 dx

<223 Mooy (e o) +

& 09)] = (= e )|+ 0 [E )] )
< ”2;“(/0%(1*2)()(M[|§/(v)) +|& ] = (r0 = 20[& )| + 10 (x2)]) ) x

+‘/ll(2xf1)(M[|éf/(v)) +[¢' ] = (na - 2[¢ ()| +h<x)|¢’<xz>\))dx)

IN

220 L]« )
- { € )| ( / f - 20m0 - dc+ /;(27( (- X)dx)
|2 ) < [ a-zomtoa+ [ er- 1)h(7c)d9c) H

= [am(

IN

&) +[¢00]) = { B0 —0[¢ )|+ BaLOJE (0] |-
This completes the proof. []

Remark 5. By putting h(x) = x, M=sup {h(x):x € (0,1)} =1, x;y = vand x, = p in
Theorem 3, we obtain Theorem 5 of [45].

Theorem 8. Suppose that & : I — R is a positive differentiable function on 1° and |&'|9 is
a h-convex function on [v, ], v, u € I° with v < p for p,q > 1 with % + % =1, wherev,p € 1

withv < u. IfE € Li[v, u] and 6 € [0,1], then

‘C(U+}l*x1)+§(v+ﬂfxz) B9 [(CP Ieé)(t)Jr (CF13+F7X]§>(t)]

2 0(xy — xp) L\VFH—™2

2(1-0)
0(x2 — x1)

<229 () (e + oo
(

holds ¥ x1,xp € [v,u], t € [v,u], B(8) > 0is a normalization function and M = sup {h(x):
x €01}

é(f)‘

e[ [Mna—0ax+ [{ e[ [ ]h(x)dx>>%, a7)
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Proof. From Lemma 3, Holder’s integral inequality, the h-convexity of |&' |7 and the Jensen—
Mercer inequality yields that

' S(v+p—x)+¢(v+p—x)  B(O) [(cp I"C) (1) + (CFIffﬂ,fx g) (t)}

2 9(x2 _ xl) Utp—xp

2(1-19)
B(x2 — x7)

g(t)‘

<24 ./01\1 = 2l[¢ (0 4+ 1 = (1= )31 + xx2)) | dx

o (P agra) ([0 @ m x| 'a)’
=52 (-’ (f v
~ (=& @) Jrh()()‘(;"/(xz))q)),j)()
=3 (k) (v
= (Je el [ na -+ ¢’<xz>\q/olh<x>dx)>3’.

This completes the proof. [

IN

/

d) +

&)

1
q

¢ )|+ ¢ 0]

Remark 6. By putting h(x) = x, M =sup {h(x): x € (0,1)} =1, xy =vand x; = pin
Theorem 3, we obtain Theorem 6 of [45].

Next, we will prove the following theorems using the Holder-Iscan integral inequality
and for improved power mean integral inequality, respectively.

Theorem 9. Assume that & : 1 — R is a positive differentiable mapping on 1° and |'|7 is
a h-convex function on [v, u], v, u € I° with v < y for ¢ > 1, where v,u € I withv < p. If
& € Lo, p) and 0 € [0,1], then

2 9(3(2 7x1) vtp—x2

’C(Hufﬁq)ﬁ(vﬂt%zt B(6) () )+ (P 2) 0]

2(1-6) C(ﬂ‘
)

0(xz —x1)
<222 () (ulef + o
-(

holds ¥ x1,x, € [v,p], t € [v,p], B(0) > 0 is a normalization function and M = sup {h(x):
x€(0,1)}.

¢! [ - 2nh -+ ¢ ) [ 11200000 ) g} (18)
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Proof. Take g > 1, by using Lemma 3, the power mean inequality, the h-convexity of |&'|7
and the Jensen-Mercer inequality, and we have

‘§(U+H*X1)+§(U+H*x2) B(6) [(CP 165)(t)+(cple

2 - 9(x2 — xl) vFp—x2 vHp—x ‘:) (t)]

2(1— 0))5(1‘)

0(xp — x1

xp—x1 (1 /
< 225 =2 (04 = (1= 01+ xx2)) |

1
— 1
<220 ayiax)
2 0
1

< ([ n=2nlle @ - -+ i)
<2_n (%)]7%(/01\%%

< (e @)+ ¢ ]'] - (v fx)‘é/(h)(q+h(x)|€'(Xz)|q))dx>%
<=5n(3)" (el o

= (Je @l [ -2am0 - 0ac+ g e [ fzxm(x)dx))? 19)

This completes the proof. [J

4. Some Results in Improved Holder Setting

In this section, we will present some results for the i-convex function in the setting of
the Holder-Iscan integral inequality and improved power mean integral inequality via the
Caputo-Fabrizio fractional integral operator.

Theorem 10. Let § : I — R be a positive differentiable mapping on 1° and \§/|‘7 be a h-convex
function on [v, u], v, u € I° with v < p for p,q > 1 with % + % =1, where v,y € Twithv < .
IfE € Li[v, ) and 0 € [0,1], then

2 9(X27X])

el pgle i) B (6 6)0+ () )

2(1-6)
0(x2 — X1)€<t)‘

< [<2<p1+1>)%<§’”(|¢'<v>\”+ €@
~(jeel oot —oac+ ¢l fo —X)h(?c)d?f))%
+(sprm) GM(Fe@l +Fwl)

(Il [ =+ E el [ anoa)) ], (20)
0 0

holds ¥ x1,xp € [v, ], t € [v,u], B(8) > 0is a normalization function and M = sup {h(x):
x e (O}
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Proof. From Lemma 3, using the Holder—Iscan integral inequality, the h-convexity of |&'|7
and the Jensen-Mercer inequality yields

fwtpu—x)+&(v+pu—x)  B(O) [(SL,,XZI%)UH(CFISH,,g)(t)]

2 0(xp — x1)

2(1-6)
* B(x2 —x1)

()

<2 /(;1\1 = 20[& (v 1 = (1 = ) + x02) | dx

1
— 1 P
<2 {(/ (- -2dr)’
JO
1

x (/01<1 ~0[E = (1= 20x +xxz)>|"dx>”

([ an *2x\”dx)%</olx‘é'(v+ﬂ* (=20 +XXz>)‘qu>%}

- ngxl [<ﬁ>%</€1(177€)‘5,(”+?’* (1=x)x0 +xXz))‘qd;(>%
* (ﬁ) % <./01X}(‘:/(U+ p—=(1=x)x +sz))’qd)(>%

(ﬁf(/ﬂlu-x)

X2 —Xq
-2

1

«( &[] - (- g e +h(7c)]§'(Xz)|q))dx>q
3/

N (z(p1+1>) </o x

«( £ 0]

- (h(l—x)‘é“(m)’q+h(x)’é"(xz)|q))dx>q}

ulleof +[e
ullé @[+ ¢ *

<o l( ) (ol )
_ (‘é/(m‘q /01(1 — (1 = x)dx + |C’(x2)‘q/01(1 f)()h(x)d)c))%
* (ﬁ) (%M(\¢'<v>lq+ 1 G0f")

(1| [ xn - xdx + € )| [ xrGodx %~
0 0

This completes the proof. [

Theorem 11. Let § : I — R be a positive differentiable mapping on 1° and \C’ |7 be a h-convex
function on [v, ], v, € I° with v < p for g > 1, where v, € Twith v < p. If& € Ly[v, 1]
and 6 € [0,1], then

fv+p—x1) er Sv+p—x) 9()5(3)9:1) [(ﬁ]ﬁrzleg) () + (CFIgﬂkng) (t)}

2(1-0)
0(x2 —x1)

é‘(t)'
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<= [(D (e @[ + g )
]z:(xn\ [ a0 = 2da - par+ [ G [ a0 - 2xm00dx) )

(
(i) ( (g + 20|
-(

’é (xl)‘ /X\l 2x|h(1 xd)ﬁ‘é Xz( /x\l 2X\h(x>dx))1}, (21)

+

holds ¥ x1,xp € [v, ], t € [v,u], B(8) > 0is a normalization function and M = sup {h(x):
x e (01}

Proof. Take q > 1, from Lemma 3, and using the improved power-mean integral inequality,
the definition of the h-convexity of |& |9, and the Jensen-Mercer inequality, we have

Beiy n JZMVT'(U trom) G(XIE(Q)xl) [(lcfu x 95) (t) + (CF g+ll % ) t)]

X X
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This completes the proof. [
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5. Conclusions

In this note, we established the Hermite—Jensen-Mercer-type inequalities for an h-
convex function in the Caputo—Fabrizio setting, and various Caputo—Fabrizio fractional
integral inequalities are provided as well. We expect that this work will lead to the novel
fractional integral research for Hermite-Hadamard inequalities. The remarks at the end of
the results verify the generalization of the results. These results are new and set various
interesting directions. In the future, we will prove the inequalities (2) and (8) by using any
other method.
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Abstract: In this paper, we establish Fritz John stationary conditions for nonsmooth, nonlinear,
semidefinite, multiobjective programs with vanishing constraints in terms of convexificator and
introduce generalized Cottle type and generalized Guignard type constraints qualification to achieve
strong S—stationary conditions from Fritz John stationary conditions. Further, we establish strong
S—stationary necessary and sufficient conditions, independently from Fritz John conditions. The
optimality results for multiobjective semidefinite optimization problem in this paper is related to
two recent articles by Treanta in 2021. Treanta in 2021 discussed duality theorems for special class
of quasiinvex multiobjective optimization problems for interval-valued components. The study in
our article can also be seen and extended for the interval-valued optimization motivated by Treanta
(2021). Some examples are provided to validate our established results.

Keywords: multiobjective programs with vanishing constraints; semidefinite programming; convexi-
ficators; nonsmooth analysis; constraint qualifications

1. Introduction

Nonlinear semidefinite programming problems (SDP) include several classes of opti-
mization problems, such as linear programming, quadratic programming, second order
cone programming [1], and semidefinite programming [2]. The nonlinear semidefinite
programming problem has broad applications in system control [3], truss topology op-
timization [4], and other several fields. It has been at the center point of optimization
research for the last two decades. For instance, in the release of library COMPleib [5], where
168 test examples on nonlinear semidefinite programs from various fields, such as control
system design, academia, and many real-life based problems are collected.

In this paper, we consider the following semidefinite multiobjective mathematical
programs with vanishing constraints (S — MMPVC),

min f(A) = (fi(A), .., fp(A)) @
subjectto A € M = {A e M| : H(A) 20, 4(A)H(A) =0},

where M"} is set of n x n positive semidefinite matrix, f; : M}, = RU {400} (i =1,..p)
and 4, G : Ml — RU{+oo}(i = 1,..,m) are extended real-valued locally Lipschitz
functions.

Nonlinear semidefinite programming problems consist of the nonlinear problems
where vector variables are replaced by symmetric positive semidefinite matrices. Non-
linear SDPs have been studied extensively due to a wide range of applications, see for
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instance, [6,7]. Shapiro [6] established first and second order necessary and sufficient opti-
mality conditions under the convexity assumptions. Forsgren [8] extended those results
for nonconvex semidefinite programming. Further, Sun et al. [7] and Sun [9] discussed
the algorithmic approaches to solve nonlinear semidefinite programming problems. Ya-
mashita and Yabe [10] introduced some numerical methods to solve nonlinear SDP and
studied the algorithmic consequences. Recently, Golestani and Nobakhtian [11] proposed
the generalized Abadie constraint qualification (GACQ) and established necessary and
sufficient optimality conditions for nonlinear semidefinite programming problems using
convexificators.

Mathematical programs with vanishing constraints(MPVC) has many applications
in truss topology optimization [12], pathfinding problem with logic communication con-
straints in robot motion planning [13], mixed integer nonlinear optimal control prob-
lems [14], scheduling problems with disjoint feasible regions in power generation dis-
patch [15] and many more fields of the current research [16-18]. Initially, mathematical
programs with vanishing constraints (MPVC) was introduced by Achtziger and Kanzow in
2008. MPVC s closely related to an optimization problem known as mathematical programs
with equilibrium constraints (MPEC), for more details on MPEC, we refer, [19-28].

Due to the constraints ¢;(z).7(z) < 0, the feasible set may not be convex even discon-
nected, most of the basic constraint qualifications such as linearly independent constraint
qualification and Mangasarian-Fromovitz constraint qualification do not hold, therefore,
standard Karush-Kuhn-Tucker conditions are of no use in such cases. Several constraint
qualifications and necessary optimality conditions have been established in [12] for mathe-
matical programs with vanishing constraints. First order sufficient optimality conditions,
as well as second order necessary and sufficient optimality conditions, have been discussed
in [29] using generalized convexity for mathematical programs with vanishing constraints.
In [30], various stationary conditions under weaker assumptions of constraint qualifications
were derived. Further, Hoheisel and Kanzow [31] investigated necessary and sufficient
optimality conditions through Abadie and Guignard type constraint qualifications for
mathematical programs with vanishing constraints. For more details on the MPVC, we
refer to [16,32,33] and the references therein.

Multiobjective optimization problems (MOP) plays a vital role in science, technology,
business, economics, and many others field of daily demand, where optimal decisions need
to be taken among many conflicting objectives and all objective functions to be optimized
simultaneously. Effect of conflict on objectives leads to some change in the solution of (MOP)
compared to the optimal solution of single-objective optimization problems. Therefore,
weak efficient point (weak Pareto optimal solution), efficient point (Pareto optimal solution)
like terms are coined for the solutions of (MOP). Initially, the concept of Pareto optimal
solutions was given by Italian civil engineer and economist Vilfredo Pareto and was
applied in the studies of economic efficiency and income distribution. Basic concept and
literature on the solution of multiobjective optimization problems can be found [34,35].
Maeda [36] studied the strong KKT optimality conditions and differentiable functions.
Preda and Chitescu [37] extends these results for semidifferentiable functions. Further,
Li [38] discussed these results for the nonsmooth case. Recently, Lai et al. [39] proposed
saddle point necessary and sufficient Pareto optimality conditions for multiobjective convex
optimization problems. Treanta [40] established dual pair of multiobjective interval-valued
variational control problems. Further, Treanta [41] discussed duality theorems for special
class of quasiinvex multiobjective optimization problems for interval-valued components.

Since nonsmoothness in optimization is naturally generated from the mathematical
formulation of real-world problems, therefore, proper effective way for solving these
problems should be discovered. Even the solution of some smooth problems, sometimes
requires the use of nonsmooth optimization techniques, in order to either make it easy
or simplify its form. Thus, the field of nonsmooth optimization is an important branch
of mathematical programming that is based on classical concepts of variational analysis
and generalized derivatives. In recent years, research in nonsmooth analysis has focused
on the growth of generalized subdifferentials that give sharp results and good calculus
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rules for nonsmooth functions. It is convexificators [42], that has been used to extend,
unify, and sharpen the results in various aspects of optimization. Jeyakumar and Luc [43]
provided a more sophisticated version of convexificators by introducing the new notion
of convexificators which are the closed set but not necessarily bounded or convex. The
new version of convexificators consists only finitely many points so it is advantageous for
application point of view. We have used the convexificator due to Jeyakumar and Luc [43]
in our study.

Recently, Dorsch et al. [44] established a new result for nonlinear semidefinite pro-
gramming (NLSDP) where almost all linear perturbations of a given NLSDP are shown to
be nondegenerate. Semidefinite programming is a powerful framework from convex opti-
mization that has striking potential for data science applications [45]. Sequential optimality
conditions have played a vital role in unifying and extending global convergence results
for several classes of algorithms for general nonlinear optimization, Andreani et al. [46]
extended these concepts for nonlinear semidefinite programming. Andreani et al. [47]
discussed simple extensions of constant rank-type constraint qualifications to semidefi-
nite programming, which are based on the Approximate Karush-Kuhn-Tucker necessary
optimality condition and on the application of the reduction approach.

Motivated by the above mentioned work, we propose some new constraints quali-
fication to establish necessary and sufficient type optimality conditions for nonsmooth,
nonlinear, semidefinite, multiobjective mathematical programs with vanishing constraints.
The organization of this article is as follows: In Section 2, we recall some needful prelimi-
naries and fundamental results. In Section 3, we establish Fritz John necessary optimality
conditions and propose generalized Cottle and generalized Guignard type constraint quali-
fication to establish strong Karush-Kuhn-Tucker necessary optimality conditions. Further,
sufficient optimality conditions are also established under generalized convexity. Section 4,
presents the conclusion of the paper, as well as some possible views towards future work.

2. Preliminaries

This section recalls needful notation, definitions, and preliminaries that will be used
throughout the paper. M" is denoted as the space of n x n symmetric matrices. The
notation A = 0(A > 0) means that A is a positive semidefinite matrix (positive definite
matrix) and we denote by ML (M] ) the set of all positive semidefinite matrices (positive
definite matrices). The inner product of the symmetric matrices P, Q € M" is denoted by
(P, Q) and defined by (P, Q) = tr(PQ) where tr(.) denotes the summation of the diagonal
elements of a square matrix. The inner product of x = (x1, ..., xn), ¥ = (Y1, ..., yn) € R" is
denoted and defined by xTy = i x;y;. The norm associated with matrix inner product

i=1
is called the Frobenius norm ||P||p = tr(PP)z = ( i =1 alzj)% The vector space M" with
this norm is a Hilbert space and M} is a closed convex cone in M". The interior of the
positive semidefinite matrices is the positive definite matrices, for more basics on matrices
see [48,49]. Fory,; € R",

YS3; = yiZs,i=1..n
Y<i3 == Y=Y £
Yy<3 = y;<3,i=1.,n
Some index sets are as follows
M= {A €M : J(A) 20, 4(A)H#(A) <0}, 6,(A) = %(A)
Jf ={1,..,p}, ]’; ={1,...,p}\{k}, Jgp :={1,..,m},
Q={AeM] :ji(A) =fi(A) (ie;), #(A)20, %(A)A(A) =0},
Q' = {AeML:ji(A) Si(A) (i € 3f), Hi(A) 20, %(A)A#(A) 0}, where A € M,
R ={xeR":x20}, R}, ={xeR": x>0},

X

(4),
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Jo=10(A) := {i € Iy : #(A) =0},
Jo+ =0+(A) :={i € Iy : H(A) =0,
Joo =Joo(A) :=={i € Iy : 7(A) =0, %(A) =0},
o- =Jo-(A) :=={i € Iyp : #(A) =0
3+0—3+0( A) = {i€dyn: H#(A) >0
i =11 (A) :={i € Iy : H(A) >0, 4(A) <0}

We discuss the solution concepts of S — MMPVC motivated by Miettinen [34].

Definition 1. A feasible point A is said to be a weak efficient solution of S — MMPVC if there is
noany A € M, such that

f,(A) < fZ(A_), Vie ]f.

Definition 2. A feasible point A is said to be a local weak efficient solution of S — MMPVC if
there exist a neighborhood A (A) of A, such that there is no any A € M N A (A), for which

fi(A) < fi(A), Viel;,
holds.

Given a nonempty subset M of M", the closure, the convex hull and the convex cone
(including the origin) generated by M are denoted by c/M, coM, and coneM, respectively.
The negative and the strictly negative polar cone of M are defined respectively by

Ti={VeM": (V,#)<0, V¥ e M}, M :={VeM:(V,¥)<0, V¥ e M}
Contingent cone T(M, A) to M at point A € cIM are defined by
T(M,A):={VeM":3t,,0, V, » Vsuchthat A+t,V, € MV n}.

The notion of semi-regular convexificators [43] will be used here. It is observed that
for locally Lipschitz function many generalized subdifferential like Clarke subdifferen-
tial [50], Michel-Penot subdifferential [51], Mordukhovich subdifferential [52], and Treiman
subdifferential [53] are examples of upper semi-regular convexificators.

Letf: M" — RU {+o0} be an extended real-valued function and let A € M" at which
f is finite. The lower and upper Dini derivatives of f at A in the direction V € M" are
defined, respectively, by

(A;V) = liminf AT V) ZT(4).
t10 t

§T(A; V) := limsup w
t10 £

Now, we recall the definition of upper and lower semi-regular convexificators from [42,43].

Definition 3. Let § : M" — R U {+oo} be an extended real-valued function and let A € M" at
which § is finite. The function § is said to admit an upper semi-regular convexificator 9*§(A) C M"
at A if 0*§(A) is closed and for each V € M",

Fr(A;V) < sup (g V).
geaf(a)

The function f is said to admit a lower semi-regular convexificator 9*§(A) C M" at A if
0*f(A) is closed and for each V € M"
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F(AV) > éeaipffm)@, V).

Definition 4. Set 0f(A) is said to be semi-regular convexificators if it satisfy both upper semi-
regular convexificators, as well as lower semi-regular convexificators.

Definition 5. Let f : M" — R U {400} be an extended real-valued function. Suppose that
A € M",§(A) is finite and admits a convexificator 0*§(A) at A.

e fissaid to be 9* —convex at A if, and only if, for all B € M",
f(B) —f(A) = (¢, B—A), V& € 9"f(A).
e fjissaid to be strictly 9* —convex at A if, and only if, for all B € M",
f(B) —f(A) > (5, B—A), ¥V € 97f(A).
®  fissaid to be 9*-pseudoconvex at A if, and only if, for all B € M",
f(B) <§(A) = (¢,B—A) <0, V{edf(A)
e fissaid to be strictly 9*-pseudoconvex at A if, and only if, for all B(# A) € M",
(B=A) >0 = f(B) >§(A) V€ af(A).
e fissaid to be * —quasiconvex at A if, and only if, for all B € M",
f(B) <(A) = (¢,B—A) <0, V{eaf(A)

Now, we recall generalized version of Farkas’ lemma [54], which will play the vital
role in the derivation of main result of this paper.

Lemma 1. (Farkas’ Lemma) Let y : M — R™ be convex functions. Then, the following system:

h(A) <0,
AeM.,.

has no solution if, and only if, there exists (A, #') € R"™ x M" with A 2 0, % < 0and (A, W) #
(0,0), such that
ATh(A) +(#,A) 20,V A € M".

3. Optimality Conditions

In this section, we deal with the traditional Fritz John necessary optimality conditions
and propose some constraint qualifications to establish strong Karush-Kuhn-Tucker nec-
essary optimality conditions, as well as sufficient optimality conditions for semidefinite
multiobjective mathematical programs with vanishing constraints in terms of convexificators.

Theorem 1. (Fritz—John necessary optimality conditions) Let A be a local weak efficient solution
for (§ — MMPVC). Suppose that §; (i € I5) and 7 (i € Jo), % (i € I40), admit bounded
upper semi-regular convexificators and for each 7 (i € 11.), ¢; (i € JyUJ+_), is continuous.
Then, there exist Zf 20 (i €J), A7 =0 (i € Jo- Udy), /_\;% free (i € Joy), }x? >

0(i€dy) AY =0( € Jpulio), # € M and not all multipliers along with % can be
stmultaneously zero, such that

14 m
0e) Al Teod*5;(A) + Y [AY cod* % (A) — A cod* Hi(A) — #, (A, 7)) = 0.
i=1 i=1
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Proof. We have to show that

(( U a*&(A))S +A> N (( U —a*ffg(A))s +A>

i€y i€Jo+ UJgoUdo—
s
N (( U a*e,(A)) + A) NML, =2 @
i€Jp UJgoUdp—-Udsg
Suppose, on the contrary,

A€<<Ua*fi(/§)>s A)ﬂ(( U 78*,92?(A)>S+A>

i€y i€Jp4+ UlgoUJo—

N (( U a*ef(fi))s + A) AMi. ©

i€Jp UJgoUJp-Ud4g

As, f; (i € jf), (i € o+ UJpUJo—) and 6; (i € J4oU g UJo— U ), admit
bounded upper semi-regular convexificators, we deduce that

fT(AA-A)<0,ie];,
—jff'( ,A—A)<O,Z‘EJO+UJOOU307,
Gf(A,A—A) <0,i€ :[0+ U Joo UJo— U:h,o.

o

’

Therefore, there exists T > 0 and t € (0, 7) such that

fi(A+HA - A)) <fi(A), i€l @
—A(A+H(A—A)) < —(A), i€Tpy U UTo, (5)
Gi(A-i-t(A—A)) < 9,’(14), i€ Joyr UJooUJo— Udo. 6)

The continuity of % (i € 14— UJ,g) and 6; (i € J4_) implies there exists T > 0, such
thatVt € (0,7),

—H(A+HA—-A)) <0 el U, :(A+tH(A-A)<0(ecli). ()

From (4)—(7) and the convexity of M’ we find the contradiction with the local weak
efficient point of A. Consider

¢i(A) = sup (5, A—-A) iely

gicorfi(A)

pi(A)= sup (1, A—A), i€Ioy UloUlo-,
1:€—0* A (A)

¢i(A) = sup ({i,A—A), i€Toy UlpUo- Ulso.
i€0%0;(A)

Easily, we can seen that ¢;(-), ;(-) and ¢;(+) are convex functions. From (2), it follows
that the following system has no solution

¢i(A) <0 ifiel,

l/li(A) <0 if i € Jor UdgoUdo_,
¢i(A) <0 ifieJor UJooUIo- Uy,
M1,
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Farkas’ Lemma 1 implies that there exist /_\}c 20(G€ls), AX 20 € Jp- U U
Jo-), A9 20 (i € Jor Udgo UJo— UTio) and # € ML and not all multipliers along with
# can be simultaneously zero, such that

Y AgpA+ Y A A+ Y Mgi(A)—(#,A) 20,V AcM". (8)

iels i€do4+ UdooUJo— i€Jo+ UdooUJo-Ud o

The above inequality (8) implies that (#,A) < 0. Differently, # and A are two
elements in M, hence (#, A) = 0. Therefore,

=LA+ Y A A+ Y AgiA) - (7, 4),

iEJf iE]OJrUJOOUJO, fEJLH Ujgoujg,UJ+0

is a convex function and v(A) = 0. This implies 0 € 9v(A), where 9v(A) is the subdifferen-
tial set for v. Hence,

0e Y Magi(A)+ Y AFop(A)+ Y Aagi(A) =7 .

iel; i€Jp UJpoUdo— i€Jp UJpoUdo—UT4g

This implies,

oe Y Nog(A)+ Y Ao yi(A) + y Mo g (A) — .
i€l i€Jo, UpoUdo— i€Jy4 UlpoUlp_Ulso
0e Y Aos(A) — Y Ao (A) + Y Mo 0;(A) — 77,
i€d; i€Jo4 UlpoUTo— i€Jo, UlpoUdo— Ul
oe Y No(A) — Y Ao H(A)
i€y i€Jo+ UlgoUJo—
+ Y M [A(A)*G(A) + 4 (A)d* A(A) = . (9)

i€y UJgoUdp-Ud4o

For )vi%ﬂ =0(Geli_uUly), /\? =0 (i € J1_), we obtain from (9)

0€ Y Alcod*fi(A) + Z[/\gcoa* (A) = A7 cod* H(A) — 7,

icd; i=1
where 170 = A/ — /\Q%(A) (i € Joy Udo— Udgo Udto),
)\ /\9—0(l€j+ ), A J“i’)( A) (i € Jo+r UJp— UJgo UIso),

A=A =0(el ).

Thus, we have

0€ Y Alcod*fi(A) + Z A c0d* @ (A) — A7 cod* A (A)| — 7,
xE]Y i=1

A Z0(el), (7,A) =0, A7 =0 (i € LoUT, ), A7 20 (i € Jo_ U), A7 free (i € Joy),
/\, =0(i €:I(]+ UJO,UJUOUJ+,>, /\’g =0 (i EJ+0).

O

Definition 6. The generalized Cottle constraint qualification (GCCQ) is said to satisfy at A if

(U coa*fi(A)>sﬂ< J coo* 4 (A) | —cod* 7 (A)

ik i€do+ i€do+
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U —cod*#(A) | coo*%(A ) (ML #@, Vke ;. (10)

i€Jy-Ulgo i€l

Theorem 2. Let A be a local weak efficient solution for (S — MMPVC). Suppose that f;
(i e lds), (i € do)and %; (i € Io) admit bounded upper semi-regular convexificators
and 7 (i € 14), 4 (i € JgU ) are continuous. If (GCCQ) holds at A then there exist
Al>0(iedy), A7, XY e R™, # € M, such that
m
0e ). /\fcoa*f, Z c0d* % (A) — A7 cod* H(A)] —
iel; =1

=0(ieluUli ), A 20(iedy Ulyp), A7 free (i €loy),
/_\? =0 €+ UTp-UpUlio), /_\7 20 (i €dyo)-

(7, A) =

>.|
N$§

Proof. Since A is a local weak efficient solution, Theorem 1 implies that there exist
/_\}c 20(ie€ldy, }\ff >0, }\;‘4 2 0and ¥ € M", such that

0e Y Meod*fi(A) + Z[Agcoa*g( ) =AY cod* A(A) -,
icl; i=1

(#,A) =0, A7 =0(i€1Uli), A7 2 0(i € Jo- Ulo), A free (i € Joy),
A =0(iely Ul UlpUli ), AY >0 (iely). (1)

Without loss of generality, assume that Ay = 0, then there exist &; € codf;(A) (i € 3%),
;i € 09 (A), {; € c0d¥;(A), such that Equation (11) becomes

m
0= Y Alei+ Y (A/ei A7) =7
ie]} i=1
it follows from (GCCQ), there exists A € M} such that
0>} Al A Z (Gir A) = & (i, A) = (F, A)
ie]l

< YA+ Z A7 — A i) - W_,A> —o0.

16]1

This contradicts the assumption. Thus, we obtain /\{ > 0. Repeating the above process
for each k € J; we find the required result. [

Now, we introduce more relaxed constraint qualifications than (GCCQ).

Definition 7. The generalized Guignard constraint qualification (GGCQ) is said to be hold at A if

Cconeco( J cod*4(A) | —cod* H(A)

fEJLH IEJ(H

U —coo*or(A) | co&*{x@(A)) — M, is closed set and

i€Jy_Ulgo i€l
(U coa*fl-(f;)> ﬂ( J coo*#(A) | —coo*(A)
iel; i€Jos i€lyy
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U —cod*#4(A) | coo*%(A ) (ML c ﬂcoT (Q}, A).

i€Jy_Ulgo i€l i=1

Lemma 2. Let A be any feasible solution to problem (S — MMPVC). Suppose that §; (i € J;),
(i€ Do), 4 (i € Iyo), admit bounded upper semi-regular convexificators and for each
A (i€1y), 9 (i € JgUIdy_), are continuous. If C is closed and GCCQ holds at A, then GGCQ
holds at A.

Proof. Without loss of generality, we assume that A satisfies GCCQ for k = 1.

A€ < U coa*fi(/_l)>ﬂ< U cod* 4 (A) | —cod* 7 (A)

iej% i€lys i€y
U —cod*#(A) | co0*%(A ) M} # 2. (12)
i€Jo_Udgo 1€j+0

Since all §; (i € J;), 7 (i € Jy), % (i € J0), admit bounded upper semi-regular
convexificators, so we have

fi(AA) <0, Vied],
Jr( ;A) <0, Vi€,
G (A;A) <0, Vie .

Since M} is a convex cone, there exists T > 0, such that

fi(A+tA) <fi(A) (i €T}), —AH(A+1tA) <0Viely, G(A+tA) <0,Viely,
A+tAeM| Vte(01). (13)

On the other hand %7 (i € 1), % (i € 3y UJ4_) are a continuous. Therefore, there
exists T > 0, such that

—H(A+tA)<0(i€dy), 4(A+tA) <0(ieJpuli_) A+tAeM, t e (0,1).
Thus, A € T(Q!, A). Therefore, we have

'Q{:< U coB*f(A))ﬂ( U cod*s4(A) | —cod*si(A)

i€y i€dys i€dos

U —cod*#(A) | cod*%(A ) (M}

i€Jy—Ulgo i€l
s
:cl<< U coa*fi(A)> ﬂ( U cod*#(A) | —cod*#(A)
icl; i€dys i€y
U —cod* 7 (A) | coo*%(A ) (M )
i€Jy_Ulgo i€l
S
Ccl<< U co&*f,{A)) ﬂ( J cod* 4 (A) | —cod*H(A)
ie]% i€y i€l
U —cod* 7 (A) | cod*%(A ) (M )
i€Jy—UJgo i€l
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C cleoT(Q', A) = coT(Q', A).
Similarly, it can be proved that &/ C coT(Qi, A),Vie J;. Therefore

(U coB*f,(A))ﬂ( U coo*s#(A) |J —cod*s(A)

iel; i€Jos i€lyy

U —co0*or(A) | coB*%(A)) M} c rp] coT(Q', A).
i€Ty_Uloo icl.o i=1
O
We present an example to show that converse of the above Lemma (2) does not hold.
Example 1. Consider the problem
min (f1(A), f2(A)), subject to #(A) = x1 20, G(A)A#(A) = x3.x1 20,

A= {m xz} € M2, where f1(A) = |x1], f2(A) = |x3].

X2 X3
Feasible set M = ¢ |*1 2| € M2 : x >0, xyx3 < 0. Since A = 00 4
Xy X3 + = = 0 ol

weak efficient solution for the considered problem. Now, we can find upper semi-regular
convexificator of each functions at point A as follows:

a*h(A)—{[‘Ol o o o } a*m—{{g %)
a*jf(A)—{B 8]} 9(

Ql_{["l ;z}ewazx@o,xz_o,xs—o},

0 0

Y

Ny

I
—

——
o O o
—_o M
S =
——

X2 3

Qz—{L}Z iﬂ EMi:x1—0,x2—0,x3€R}.

So, we conclude that

{8 8} c 1(2] coT(Q', A) and szcoa*fi(fi) = {[é 8], {8 S} it s € [l,l}},

i=1 i=1

thus, we have

2 % = - _ 0 X2 .
(Hcoa MA)) = {ch O} txp e R
Since,

cod* A (A) = { Ll) g} }, then (—COB*%”(A)>_ = { B; iﬂ txp 2 O}.
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Consequently, we have

(Qc@*h(A))ﬂ <coa* ) e = {{o o” . ﬂwT Q&)

Obviously, C = cone cod*#(A) — M2 is closed set. Hence, (GGCQ) satisfied at A.

Now,
( U coB*f,(A)) = (coa*fz(/i)> =0, ( U coé*f,»(/i)) = (coa*fl(/i)> =,
i€} i€l
which implies that

(U coB*f,(A))sﬂ( U cod* #(A) | —cod* H(A)

i€l i€do i€doy
S
U —c0o*#(A) | coo (A ) ML =0, Vkel;.
i€Jo—UJoo i€lyo

Hence, GCCQ not satisfied.
Applying the generalized Guignard constraint qualification, we derive the Karush-
Kuhn-Tucker type necessary optimality conditions for (S — MMPVC).

Theorem 3. Suppose A is a local weak efficient solution for (S — MMPVC). Assume that
§i, G, 9 admits bounded upper semi-reqular convexificator 9*;(A) (i € J;), 9*H(A)
(i € Jo), 0*%(A) (i € o), respectively, at A. If (GGCQ) holds at A then there exists Zf >0
(i€3), AY e R", A € R™and #/ € M. such that

0e Y Alcodfi(A) + Z[A(ﬁcoa* (A) = A cod* H(A)) - A,
icl; i=1

(#,A) =0, A7 =0(ielyuUli), A7 20 (e Uly), A7 free (i € Joy),
A =0(iedy Uy UloUlio), AY 20 (i €dyp).

Proof. For the claim of the theorem, it suffices to show that,

0¢ ZAfcoa*f,( Y+C, A >o. (14)
i=1

Suppose, on the contrary, assume that
P
0¢ Y Aeod*si(A)+C, A > 0. (15)
i=1

As f; (i € J;) admits an upper semi-regular convexificator, this implies that the right
side in (14) is a closed convex set in M". The classical separation theorem implies that there
exists A € M", such that

(1,A) <0, vTeZAfcoa* (A)+C, AT >0. (16)
i=1

Consequently,

(8, A) <0, V& € cod*fi(A) (i € Iy), (17)
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—(n;, A) £ 0, V5; € cod*(A) (i € Jo— Uoo), (18)
—(ni, A) =0, V1 € c09" #(A) (i € Joy), (19)
(i, A) =0, YV 1; € c09* H(A) (i € Joy), (20)
(Ci,A) 20,V € c0d"%(A) (i € I1o), (1)
—(W,A) S0,V¥ e M. (22)

Inequalities (17)-(22) and (GGCQ) implies that

A€ <U coB*f,(A))ﬂ( \J coo* #(A) | —coo*#(A)

iel; i€lyy i€dys

4
U —c0o*#(A) | coo*%(A ) ML C [ coT(Q, A).

i€Jy_Ulgo i€l i=1

Hence, A € ﬂf;l coT(Qi, A), which implies that, there exist t, | 0, such that A+t,A €
M. Therefore, from (17), we obtain

Thus, we obtain the contradiction that the feasible point A is a local weak efficient
solution for (S — MMPVC). Hence, the result. [

Motivated by Achtziger and Kanzow [12] and Sadeghieh et al. [55], we define S-
stationary point for SSMMPVC.

Definition 8. A feasible point A is said to be weak S—stationary point for (S — MMPVC) if there
exist V1 € RP, A € R™,AY € RM, W/ € M, and not all multipliers along with ¥ can be
simultaneously zero, such that

0e Y Alcod*fi(A) + Z[/\Wcoa* (A) — A cod* A(A)] — W,
ic]; i=1

AMzoGed), (#,A) =0, A7 =0(ieloUli), A 20(ie I Uly),
A free (i€ 3oy ), AY =0 (i€ oy Ulp- UdgoUIi_), AY >0 (i € 1)

Definition 9. A feasible point A is said to be strong S—stationary point for (S — MMPVC) if
there exist \F € RP, A € R" \Y € RM and W € M}, such that

0e Y Alcod*fi(A 2 A cod* G (A) — A cod* H(A)] - #,
icl;

AM>o0@ed), (#,A =0,A7 =0(ielouli), A7 20 (i€ - Ulp),
A free (i€ Tpi), AY =0(iedoy Ulp- UdppUIso), AY >0 (i € T1y9).

Note that, if multipliers of gradients of objective functions are strictly greater than zero, then it
is considered as strong S—stationary conditions.
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Example 2. Consider following optimization problem

min (f1(A), f2(A)), subject to #(A) = x1 20, G(A) A (A) = x3.x1 20,

X X
A= |:x1 2:| GMZ,whereh(A):\xlfH, fz(A): ‘x3‘_
2 X3

X1

Feasible set M = { {
X2

X2 2 . > < . i 1 0].
XJ e M7 :xq 20, x1x3:0}.51nceA {0 0 is

weak efficient solution for the considered problem. Now, we can find upper semi-regular
convexificator of each functions at point A as follows:

sw={[3 9 Pfwn-{8 21 9}
9 H(A) = {[(1) 8]} Y (A) = {[g (1)]}

le{{xl XZ} EMi:xlgo, x; =0, X3:0}, QZ:{[xl XZ} EMi:xlzl, x; =0, X3:0}.

X2 X3 X2 X3

So, we conclude that
0 0 2 i 2 t 0 0 0
1 A ke (A — . _
{0 0} e, coT(Q', A) and [ cod f,(A){{O 0}, {0 s} it s €] 1,1}},

i=1 i=1

thus, we have

2
( U coa*fi(A)> = { {2 iﬂ ix1=0,x0=0 x3= 0}.
i=1

Since,

cod* A (A) = { {(1) 8} }, then (coB*%”(A)) = { {2 zﬂ 1xp 2 O}.

Consequently, we have

2 - - 00 2 ‘
< U coa*fi(A)> N < co&*jf(/i)) M3 = { {0 0} } C [ coT(Q', A).
i=1 i=1

Obviously, C = cone cod*#(A) — M2 is closed set. Hence, (GGCQ) satisfied at A.

Now, for Al =1, A, =1, A% =0, # = {8 ﬂ & = {8 8} € c00*f1(A),
00

we (X _ |t o .t x
= {O 1} € c00*fr(A),and iy = {O O} € c0d* # (A), we have

o e s [0 0] [0 0] [T 0] [0 0
0= A& +AJE — A7y //71{0 0}—&-1{0 1% ol 1o 1

€ Acod*f1 (A) + Abcod*a(A) — A cod* #(A) — #,

and (A, #) = Tr < Ll) 8} {8 (1)} > = 0. Hence, strong S—stationary conditions satisfied at

weak efficient point A.

121



Fractal Fract. 2022, 6, 3

Corollary 1. Let A be a local weak efficient solution for (s— MMPVC ). Suppose that §;, 76, 4;
admits bounded upper semi-regular convexificator 9*§;(A) (i € J5), 9*H#(A) (i € J), 9*%(A)
(i € J4o), respectively, at A. If (GGCQ) holds at A then there exists Z}c > 0@ € Jy),
AY e R, A e R" and W € M} such that

0¢€ Z Alcod*f;i(A) + Z[)ﬁ’coa*‘%( ) =AY cod* H(A) — A,

(#,A) =0, A7 =0(ielyuli), A 20 (e Uly), A7 free (i € Joy),

P
Z/_\lf:l, AY = 0(i€Jor U UpUlio), ?20(1'634,0).

Proof. Since, all conditions of Theorem 3 are satisfying for some AM >0, A7, A9 e R™,
and 7 as follows:

0€ Y Alcod*fi(A) + Z[Agcoa*g( Y= A cod* (A -,  (23)
icd; i=1
(#,A) =0, A7 =0(i€lpoUli), A/ 20 (i€ Io-Uln),
Afree (i€ i), AY =0(iedoy Ulp- UdoUI, ), AY =0 (ied).

P
Now, dividing (23) by ). /\lf and taking
i=1

) H &
PR S PN S U, S S
1= A A Ml e G
X A ¥ Al r Al v Al
i=1 i=1 i=1 i=1

we obtain the required result. [
Now, we propose some index sets to show sufficient optimality conditions for S-
MMPVC:
I = {iedyn: A7 >0},
10 :={i € Joo: AYY =0},
= {i€d A7 >0},
B_o={iedy A7 =0},
I ={i€d A7 >0},
Joo ={i€dos: A7 <0},
B ={ieds: A =0},
:ﬂ*O ={iel: A7 =0, >0},
% ={iel: A7 =0, A7 =0}.

Following result is motivated by Sadeghieh et al. ([55], Theorem 9).

Theorem 4. (Sufficient conditions) Suppose §; (i € J;), ; (i € Joy UJooUdo—), ¥ (i € I40)
admit bounded upper semi-reqular convexificators at A. Assume that feasible pomt A satis-
fies weak S—stationary conditions under suitable choice of multipliers AJ € RF, A% € R™,
A e R™, ¥ € ML for S— MMPVC. If # (i € o), =94 (i € ?01 Ul Ul
4 (i € ]%), are 9* —quasiconvex and f; (i € Jj) are 0* —pseudoconvex at A and at least one
Al'> 0. Then,

(i) Ais alocal weak efficient solution for S — MMPVC;
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(i) In addition to that if 1y, U 1%, = @, then A is a weak efficient solution for S — MMPVC.

Proof. (i) From continuity of ¥;(i € Jot) and J%(i € J.¢) there exist neighborhoods N
and M for A, such that

H(A)=0,%(A) >0, YVAec MNNViely, (24)

Hi(A) >0, 4% (A)<0,VAEe MNMVYie€ Iy (25)

Since A is a weak S —stationary point, so there exist AMeRP, AL c R AY c R W
and not all multipliers along with # can be simultaneously zero, such that satisfies weak
S—stationary conditions. Thus, there exist & € c0d*f;(A) (i € J;), n; € cod* H(A)
(i€ o), g € cod*%;(A) (i € I40), such that

Yo T NG A =0 @9

icls i€l i€ly

Suppose, on contrary A is not local weak efficient solution for S — MMPVC. Then,
there exists B € M NN N M, such that

By the 0*-pseudoconvexity of f; (i € J;) and (27), we obtain

(¢,B—A)<0,Viel;. (28)
By the 0*-quasiconvexity of functions ¥; (i € :l(r()), A (i € 15, ) and (24) and (25),
we obtain
“(B)S0=%(A) = ({;,B—A)<0,Viell (29)
H(B) =0= H#(A) = (n,B—A) =0, Viel,. (30)

On the other hand, Vi € JSZF U :ial U :laro,
—#(B) S0=—-H(A) = (—n;,B—A) <0,V —1; € —cod*#(A). (31)
Since #/, B € M., so we have

—(#,B) + (#,A) = —(#,B— A) 0. 32)

Multiplying their corresponding multiplier in (29) to (32) and adding, we obtain
contradictions to (26). Hence, the result.

(if) We proceed similar to (i) and using 3629 UI,, = @, therefore without making use
of neighborhood N and M, we obtain the required result. [

To validate the sufficient optimality conditions we present following example.
Example 3. Consider following optimization problem
min (§1(A), §2(A)), subject to 4 (A) = —xp 20, % (A)H4(A) = —|x3|x2 £ 0,

A= {xl ﬁz} € M2, where 1 (A) = xa, f2(A) = x3.
3
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Feasible set,

N 2y, < >
M {|:x2 x3}€M+.x2:0, |x3|xz0},

X1 X
{{1 2}:x1§0,x1x3—x520,x2§0, |x3|x2§0}.
X2 X3

Consider at feasible point A = {8 8} . We observe that §,, o are 0" —pseudoconvex, — 74 is

9* —quasiconvex at Aand 7 (i=1¢€ Jy), 4 (i=1¢ J) also Jgf U, = @. Now, we can
find upper semi-regular convexificator of each functions at point A as follows:

8*f1<A>{[g é}} a*fz(m{[g ﬂ} a%m){ - ‘ﬂ}.

Thus, for A{ =0, /\E >0, )vl” =0, and W = {8 /{)f},we have
2

Meod* i1 (A) + Abcod*fa(A) — A{¥ cod* 4 (A) — # = 0.

That is, A satisfying weak S—stationary conditions. Hence, A is weak efficient solution, which
is true by simple observations.

4. Conclusions and Future Remarks

Golestani and Nobakhtian [11] established optimality conditions for nonsmooth
semidefinite single optimization problems. We have established the optimality conditions
for a more interesting class of nonlinear optimization namely, mathematical programming
problems with vanishing constraints (MPVC), which is more applicable in topology op-
timization and many real-life problems. We have further extended the single objective
semidefinite optimization problems to multiobjective semidefinite optimization problems.
We established Fritz John stationary conditions for nonsmooth, nonlinear, semidefinite,
multiobjective programs with vanishing constraints using convexificator and generalized
Cottle type and generalized Guignard type constraints qualification have been introduced
to achieve strong S—stationary conditions from Fritz John stationary conditions. Sufficient
conditions are also established under generalized convexity assumptions and through an
example, we validate our established results. We have used the constraint qualifications
technique motivated by Li [38] and provided some generalized constraint qualifications for
semidefinite optimization problems. We have also used the linearization technique inspired
by Kanzow et al. [56]. Recently, Treanta [41] discussed duality theorems for a special
class of quasiinvex multiobjective optimization problems for interval-valued components.
Further, Treanta established dual pair of multiobjective interval-valued variational control
problems. We can extend the results on multiobjective semidefinite optimization prob-
lems to variational control problems and interval-valued optimization problems motivated
by [40,41,57-61] for the application point of view.
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Abstract: The purpose of this study is to introduce the new class of Hermite-Hadamard inequality for
LR-convex interval-valued functions known as LR-interval Hermite-Hadamard inequality, by means
of pseudo-order relation ( <) ). This order relation is defined on interval space. We have proved that if
the interval-valued function is LR-convex then the inclusion relation “ C ” coincident to pseudo-order
relation “ <p ” under some suitable conditions. Moreover, the interval Hermite-Hadamard-Fejér
inequality is also derived for LR-convex interval-valued functions. These inequalities also generalize
some new and known results. Useful examples that verify the applicability of the theory developed
in this study are presented. The concepts and techniques of this paper may be a starting point for
further research in this area.

Keywords: interval-valued function; Riemann integral; LR-convex interval-valued function; interval
Hermite-Hadamard inequality; interval Hermite-Hadamard—Fejér inequality

1. Introduction

In the development of pure and applied mathematics [1,2] convexity has played a
key role. Due to their resilience, convex sets and convex functions have been refined
and expanded in many mathematical fields; see [3-8]. Convexity theory may be used to
generate numerous inequalities in the literature. Integral inequalities [9] have uses in linear
programming, combinatory, orthogonal polynomials, quantum theory, number theory,
optimization theory, dynamics, and the theory of relativity. Researchers have given this
problem a lot of attention [10-14], and it is now regarded an integrative topic involving
economics, mathematics, physics, and statistics [15,16]. The Hermite-Hadamard inequality
(HH-inequality) is, to the best of my knowledge, a well-known, ultimate, and broadly
applied inequality. Other classical inequalities, such as the Oslen and Gagliardo-Nirenberg,
Oslen, Opial, Hardy, Young, Linger, Ostrowski, levison, Arithmetic’s-Geometric, Ky-fan,
Minkowski, Beckenbach-Dresher, and Holer inequality, are closely linked to the classical
HH-inequality [17-20], and it can be put in the following manner.

Let & : K — R be a convex function on a convex set Kand t, v € Kwitht < v . Then,

6(“;“) = vl—t /t.UG(w)dw < w o

In [21], Fejér looked at the key extensions of HH-inequality, dubbed Hermite-Hadamard-
Fejér inequality (HH-Fejér inequality).
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Let & : K — R be a convex function on a convex set Kand t, v € Kwitht < v . Then,

t+ o 1 v S(t)+6(v) [v
6( ; )SWA G(w)D(w)dwgf/t D(W))dw. ()

If ©(w) = 1 then, we obtain (1) from (2). Many classical inequalities may be derived
by specific convex functions with the help of inequality (1). Furthermore, in both pure
and industrial mathematics, these inequalities play a crucial role for convex functions.
We encourage readers to go more into the literature on generalized convex functions and
HH-integral inequalities, particularly [22-29] and the references therein.

Interval analysis, on the other hand, was mostly forgotten for a long time due to a lack
of applicability in other fields. Moore [30] and Kulish and W. Miranker [31] introduced and
researched the notion of interval analysis. It is the first time in numerical analysis that it is
utilized to calculate the error boundaries of numerical solutions of a finite state machine.
Since then, a number of analysts have focused on and studied interval analysis and interval-
valued functions (I.V-Fs) in both mathematics and applications. As a result, various
writers looked into the literature and applications of neural network output optimization,
automatic error analysis, computational physics, robotics, computer graphics, and a variety
of other well-known scientific and technology fields. We encourage readers to conduct
more research into essential aspects and applications in the literature (see [32-40] and the
references therein).

The theory of fuzzy sets and systems has progressed in a number of ways from its
introduction five decades ago, as seen in [41]. As a result, it is useful in the study of a variety
of issues in pure mathematics and applied sciences, such as operation research, computer
science, management sciences, artificial intelligence, control engineering, and decision sci-
ences. Convex analysis has contributed significantly to the advancement of several sectors
of practical and pure research. Similarly, the concepts of convexity and non-convexity are
important in fuzzy optimization because we obtain fuzzy variational inequalities when
we characterize the optimality condition of convexity, so variational inequality theory and
fuzzy complementary problem theory established powerful mechanisms of mathematical
problems and have a friendly relationship. Costa [42], Costa and Roman-Flores [43], Flores-
Franulic et al. [44], Roman-Flores et al. [45,46], and Chalco-Cano et al. [47,48] have recently
generalized several classical discrete and integral inequalities not only to the environment
of the I.V-Fs and fuzzy I.V-Fs, but also to more general set valued maps by Nikodem et al.
Zhang et al. [49] used a pseudo order relation to establish a novel version of Jensen’s inequal-
ities for set-valued and fuzzy set-valued functions, proving that these Jensen'’s inequalities
are an expanded form of Costa Jensen’s inequalities [42]. Zhao et al. [50], inspired by the
literature, introduced #-convex I.V-Fs and established that the HH-inequality for #-convex
LV-Fs. Yanrong An et al. [51] took a step forward by introducing the class of (£, #,) A
-convex L.V-Fs and establishing the interval HH-inequality for (#1, #,) -convex LV-Fs.

This research is structured as follows: preliminary and novel notions and results in
interval space and interval-valued convex analysis are presented in Section 2. Section 3
uses LR-convex I.V-Fs to generate LR-interval HH-inequalities and HH-Fejér inequalities.
In addition, several intriguing cases are provided to support our findings. Conclusions and
future plans are presented in Section 4.

2. Preliminaries

Let K¢ be the collection of all closed and bounded intervals of R that is
Ke = {[Z« 2"]:2,, 2" €Rand 2, < Z*}. If Z, > 0, then [Z,, Z*] is named
as positive interval. The set of all positive interval is denoted by K/ and defined as
K& ={[2 2*]: Z., Z2* € Kcand Z, > 0}.

If [As, A*], [2+, 2%] € Kc and s € R, then arithmetic operations are defined by

R, A+ [Zs, Z7] = Rl 4 2, A" + 27,
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[0, A*] x [Z,, 2*] = [min{2A, Z,, A*Z,, A, 25, A 27, max{A, 2., A Z,, W 2", A 27,
[s2U,, sA*]ifs >0
s.2, A=< {0} ifs=0,
[s2A*,s21,] ifs < 0.
For [2L,, 2*], [Z., Z*] € K¢, the inclusion “ C ” is defined by
[, A*]) C [24, Z27], ifand only if Z, <A, A < Z*.

Remark 1. [49]. (i) The relation * <, " defined on K¢ by [, A*] <, [Z., Z*] if and only if
W < Z,, A < Z*, forall A, A*], [Z4, Z2*] € K¢, it is a pseudo-order relation. The relation
2L, A*] <p [2+, 2] coincident to [y, A*] < [Z4, Z2¥] on Kc.

(ii) It can be easily seen that “ <, " looks similar to “left and right” on the real line R, so we
call " <p, " is “left and right” (or “LR” order, in short).

The concept of Riemann integral for I.V-F first introduced by Moore [30] is defined
as follow:

Theorem 1. [30]. If & : [t,v] C R — K¢ is an LV-F on such that S(w) = [64(w), &*(w)].
Then & is Riemann integrable over [t, v] if and only if, S, and &* both are Riemann integrable
over [t, v] such that

(R) [ S(@)dw = [(R) [ &.(w)deo, (R) [ & (w)del

The collection of all Riemann integrable real valued functions and Riemann integrable
LV-F is denoted by Ry , and IRy, ), respectively.

Definition 1. The real mapping & : [t, v] — R is named as convex function if for all w, y € [t, v]
and ¢ € [0, 1] we have

Glew+(1-¢)y) <¢6(w)+(1-¢)&(y), 3

If inequality (3) is reversed, then & is named as concave on [t, v] . A function & is named as
affine if & is both convex and cocave function. The set of all convex (concave) functions is denoted by

SX([t, v],)(SV([t, v], RY), SA([t, v], RY)).

Definition 2. [50]. The LV-F & : [t, v] — R} is named as convex LV-F if for all w, y € [t, v]
and ¢ € [0, 1], the coming inequality

Sgw+(1-¢)y) 2 A(5)6(w) + A(1-¢)&(y), (4)

is valid. If inequality (4) is reversed, then & is named as concave on [t, v] . A LV-F & is named as
affine if & is both convex and cocave 1.V-F. The set of all convex (concave, affine) 1.V-Fs is denoted by

Sx(It o], KZ) (SV(It o], KE), SA(, o], KE)).

Definition 3. [49]. Thel. V-F & : [t, v] — K.t is named as LR-convex LV-Fif forall w, y € [t, v]
and ¢ € [0, 1], the coming inequality

Sow+(1-¢)y) <pe6(w)+(1-¢)6(y), (5)

is valid. If inequality (5) is reversed, then & is named as LR-concave on [t, v] . A LV-F & is named
as LR-affine if & is both LR-convex and LR-cocave I.V-F. The set of all LR-convex (LR-concave)
1.V-Fs is denoted by

LRSX([t, v], K&) (LRSV ([t v], K&), LRSA([t, v], K&)).
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Theorem 2. [49]. Let & : [t, v] — K} be an LV-F defined by &(w) = [6.(w), &*(w)], forall
w € [t, v]. Then & € LRSX([t, v], KZ) ifand only if, &, &* € SX([t, v]).

Example 1. We consider the LV-F & : [1, 4] — K/ defined by &(w) = [2w,2w? | . Since end
point functions S, (w) and &* (w) are convex functions. Hence &(w) is LR-convex I.V-F.

Remark 2. By using our Definition 3 and Example 1, it can be easily observed that the concept
of set inclusion “ 2 " coincident to relation * <, " (or * <, ” coincident to “ 2 " ) when one
of the end point function &, or &* is affine function such that “If & € SX([t, v], Kt) then
S € LRSV([t, v], KE) if and only if &, € SA([t, v], R") and &* € SX([t, v], RT) ".
Similarly, “If & € SV([t, v], ICé) then & € LRSX([t, v], ICE;), if and only if &, € SV
([t, v], RT) and &* € SA([t, v], RT) .

Remark 3. From Theorem 2, it can be easily seen that if &, (w) = &*(w) then, LR-convex I.V-Fs
becomes classical convex functions.

Example 2. We consider the LV-F & : [1, 4] — K defined by &(w) = [2w?,2w? | . Since end
point functions S (w), &*(w), are equal and convex functions. Hence, S(w) is a convex function.

3. Interval Inequalities

In this section, we present two classes of HH-inequalities and discuss some related
results, and verify with the help of use examples. First of all, we derive HH-inequality for
LR-convex I.V-F.

Theorem 3. Let &: [t, v] = K& be an LV-F such that &(w) = [&.(w), &*(w)] for all
w € [t, v]and & € IRy, ) IfGeLRSX([t v], K&), then

6<t;v> <L 1 (IR)/ & (w)dw <, w ©
If & € LRSV([t, v], K) , then

e(“é”) >p ! (IR)/ &(w)dw > 76“);6(”).

Proof. Let & € LRSX([t, v], K&) convex LV-F. Then, by hypothesis, we have

26, (5%2) < 6.(st+ (1 -¢)v) +6.((1 - )t +gv),
26* (HY) < &* (gt + (1 —¢)v) + &*((1 =)t +gv).
Then
2 [y &, (%) dg Sfo1 (ct+(1—-¢)v dg+f0 1—g)t+gv)d<;,
2 [ & (52)ds < [y &*(t+ (1 - g)v)de + fy & ((1—¢)t+ cv)de.
It follows that . ;
6:(%) < 55 [y G4 (w)dw,
6*(5) < o i 6" (w)dw
That is
t+v ffE+U 1 v / .
{6*< 2 ),C (—2 ﬂ <p 7uft{ Gi(w)dw, | & (w)dw}
Thus,
t+v 1
<
6( . > ,,U_t(IR)/t & (w)dw %)
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In a similar way as above, we have

1
v—t

S(H)+6(v)

v

(IR)/ &(w)dw <,
t

Combining (7) and (8), we have

6<H2_U> gpﬁ(m)/fe(w)dw < w

Hence, the required result. [

Remark 4. If &, (w) = &*(w), then Theorem 3, reduces to the result for convex function:

6<t+v> <1 (R)/(UG(w)dwg S(t) +6(v)

2 v—t 2

It is easy to see that due to the convexity of end point functions &, (w) and &*(w) have
following two possibilities to satisfy (1) either both are convex or affine convex functions.
However, in the case of interval inclusion both functions &, (w) and &*(w) has only one
possibility to satisfy (1) such that both end point functions should be affine convex because
in interval inclusion &, (w) is convex and &*(w) is concave, see [50].

Example 3. We consider the function & : [t, v] = [0, 2] — K} defined by, &(w) = [w? 2w?].
Since end point functions 6.(w) = w?, &*(w) = 2w? LR-convex functions. Hence &(w) is
LR-convex 1.V-F. We now compute the following

6(“;”) < 1 [ (0o < SO F6:)

2 v—t Jt 2
@(t“’) =6.(1)=1,
2
1 v 1 2,
ﬁ/t (i(w)dw-i/wdw ,

such that

from which, it follows that

that is
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Hence,

G(tzv> v % (IR) /tUG(w)dw < w

Theorem 4. Let &: [t, v] — K& be an LV-F such that &(w) = [6.(w), &
w € [t v]and & € TRy, ) IfG € LRSX([t, v], KcT), then

(‘5(#) <per<p L (IR)/ S(w)dw <p o1 <y S +6@)
where
o SR () () ()
1= 2 , &2 = >

and 1 = [14,017], &2 = [o24, 27,

Proof. Take [t, HT"], we have

t+(1—g)5Y  (1—o)t+ e
26<g+< SO, A-gtre >< 6<gt+(1,g)t+v>+6<(1,g)t+gt+7v>.

From which, we have

26, <§f+(1 05"
e

26+ (gH(lzg)

(1—g)t+¢5
2

+ 5Y) +
t+o
+ ) <ot (et (1-94) +

In consequence, we obtain

= 3t+u ttu
b*(f ) < ﬁ Ji 7 Gu(w)dw,
* ( 3t+v v
© (24 ) < %_t ft% S*(w)dw

That is

6* Stru 7 6* Sty 1 B2 e
[ ( 4 )2 ( 4 )}Sv_t /2 6*((,0)610.7,/2 6*(w)dw
t t
It follows that
G(M) 1 t+v

— 1)< IR / G w.
2 =P ot (IR) Jt (w)d
In a similar way as above, we have

6(t+43v) 1 v
i N VA )
5 S (IR) ./%G(w)dw

Combining (9) and (10), we have

3t+v t+3v v
[6(%Y );6( )] Sp%(u{)/( &(w)dw.

By using Theorem 3, we have

t+v 13t+v 1t+3v
e(T )45(5. L )
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From which, we have

IN
—
N|—=
@

*
—~
5
T
<
=
+
N|—
&
*
~
b
<
=
=

IA
—
NI—
i
=
@
@
<
=
+
=
6]
s
—
7
»‘w
<
—
=,
S

- *
=0C27,

IA A
i

IN

IN
| —
o
=
01
=
+
[}
*

—

N“\L N
<

IN

IN

that is

t+ov 1 v S(t) + &(v
6<T> Spe2Sp o (IR)/t S(w)dw <p e <p %

hence, the result follows. [J

Example 4. We consider the function & : [t, v] = [0, 2] — K defined by, 6(w) = [w?,2w?],
as in Example 3, then &(w) is LR-convex I.V-F and satisfying (10). We have &, (w) = w? and
&*(w) = 2w? . We now compute the following

S.()+6.

S ()2 © _ o

ST (H)+6"(v) _
2 =4,
G*(t);e}*(”)+6¥(t+”)

_ 2 ) _3
C1x = 7 = 32/

Dl* = 2 ] =3,

= — =

Then we obtain that

Hence, Theorem 4 is verified.
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Theorem 5. Let &, g: [t, v] = K& be two LV-F such that &(w) = [6.(w), &*(w)] and
g(w) = [g«(w), g*(w)]forallw € [t, v]and &g € TRy, y))- I &, g € LRSX([t, v], KL ), then

SR [ S(@)g@)dw <,

where B(t, v) = S(1)g(t) + S(0)g(v), €(t, v) = S(t)g(v) + &(v)g(t) ad B(t, v) = [Bu((t, ),
B*((t,v))] and €(t,v) = [€.((t,v)), C((t,v))].

Proof. Since &, g € IRy, )) , then we have

Gu(ct+ (1 —¢)v) < g6y (t
G*(gt+ (1 —¢)v) < c&*(t

=

+(1-6)6:(v),
+(1-¢)&"(v).

=

And
ge(gt+ (1 —¢)v) < 6gu(t) + (1 —¢)g«(v),
8 (ct+ (1—¢)v) <gg*(t) + (1 - ¢)g"(v).
From the definition of LR-convex .V-Fs it follows that 0 <, &(w) and 0 <, g(w) , so

Gulgt+ (1—g)v )g*(9t+(1*5) )
( +(1-6)6x(v) )( 68«(t) + (1 —¢)g«(v) )
(CH ()g*( )6% + 64 (0)8: (V)6 + G4 (1)g: (v)6(1 — ¢) + &4 (v)g(t)g(1 —¢)
& (gt+ (1 —¢)v)g™(st+ (1 —g)v)
< (&' M+(1-98 () )( g M+1-¢g"(v) )
=& (1)g" (> + & (v)g" (v)6* + & (t)g" (V)6 (1 — ¢) + & (v)g* (H)g(1 —¢),

Integrating both sides of above inequality over [0, 1] we obtain

IN

L.t + (1 - o)galet+ (1 - O)v) = o1t [ 6. (w)ge (w)dew
< (G4 (t)g«(t) + 6. (U)g*(v))f
+(Gx(1)8«(v) + 6« (v) (D) foc(1—
Jo &% (ct+ (1= )v)g*(st+ (1 —g)v) = 3L [’ 6" (w)g* (w)dw
< (& (g (1) + &* (v)g*(v) fy ng
+(&* (8" (v) + & (v)g* (1)) fy &(
It follows that,
o [ 6 (w)dw < B, ( fol ¢2dg + €. ((t,v)) fo 1—g)dg
ﬁ ft (w)dw < B*(( fo ¢2dg + € ((t,v)) fo —¢)dg,
that is
vl,t{/tve*(w)g*(w)dw, /tUG*(cu)g*(w)dw} <p {%*((;,v)), %*((?)t,v))} + r*((; U)), c*((é’v)) )
Thus,
L (IR)/ &(w)g(w)dw <, MJF @

and the theorem has been established. []
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Theorem 6. Let &, g: [t, v] = K& be two LV-Fs such that &(w) = [6.(w), &*(w)] and
g(w) = [g(w), g*(w)]forallw € [t, v]and &g € IRy, o))- I 6, g € LRSX([t, v], K), then

26(”%%(“%) <y o UR) [ s(e)g(@ye+ 2ot o S8

where B(t,v) = S(t (t
[B.((t,v)),B"((t,v))] and

Proof. By hypothesis, we have

) +6(v)g(v), €tv) = S(t)g(v) + &(v)g(t), and B(t,v) =
¢(t,v) = [E((t ), € ((tv))]-

*
*

«(ct+ (1= ¢)v)g«(ct+ (1 —¢)v)

=~ o~
N
1+ N
<
—_—

- S (gt t
T +Sa(et+ (1= 6)u)g (1= g)t+¢v)
] ((1— )t+cv)g«(st+ (1-¢)v)

61 =gt+ov)g.((1—g)t+ev) |/
< 1] F et —gu)g(ct+(1-c)v)
T AS (et (1= gu)gt (1 —g)t+6v) |
1 [ 6°((1—g)t+cv)g"(st+ (1—¢g)v)

S (A= gt+ou)g (1 —g)t+ev) |/
_ 1] S lett @ —gu)gs(ct+ (1-¢)v)
A AG((1 =gt +qu)g (1 —e)t+6v) |

[ (66:(t) + (1-¢)&.(v))
1| (=62 +cge(v))
(=984 (t) +¢6.(v)
| (68+(t) + (1 —¢)g«(v))
<1 St 1 -u)s:(st+(1-c)v)
A S = gt +6v)gu (1= g)t+¢v)
(€& (1) + (1-¢)&"(v))
L1| (A=0)g" (1) +eg™(v))
| H(A =& () +667(v)
(68" () + (1 =¢)g™(v))
| Sslet+ (1= g)v)g(ct+ (1 —¢)v)
| 61— )t +ev)gL (1 - g)t+¢v)
JAe+a-or}ewo)
+3 ,
+He(l =)+ (1-¢)g}Bu((t,v))
| & (et (1 =g)u)gT(ct+ (1 -¢)v)
| St +gu)g (1 —g)t+cv)
o] Era-alewo }
FHe(l=¢) + (1= ¢)e}B*((tv))
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IR -Integrating over [0, 1], we have

2LHILE) < 1 Sl S 2
265 (H2) g (¢ U)S%L )dw+ (( ))+¢((3'f:v))/
that is
t+v t+v v B(t,v) , C(tv)
<
26( ; >g( ; ) ,,v_t(uz)/t S(w)glw)dw + =2+ =22,

Hence, the required result. [J

Example 5. We consider the LV-Fs &, g : [t, v] = [0, 1] = K} defined by &(w) = [2w?, 4]
and g(w) = [w, 2w]. Since end point functions &.(w) = 2w?, &*(w) = 4w? and g.(w) = w,
§*(w) = 2w are convex functions. Hence &, g both are LR-convex 1.V-Fs. We now compute

the following
ot Ji G(w)gs(w)dw = 3,
ot J 6" (wW)gH(w)dw =2,
B((to)) _ 2
3 37
‘(b)) _ 8
3 37
e ((t,
((6 v)) =0,
e ((t,
((6 v) _ 0,
that means L )
155310=3
2<$+0=3%,

Consequently, Theorem 5 is verified.
For Theorem 6, we have

From which, we have
<340+ % =2,
2<2+40+3=1,
Consequently, Theorem 6 is demonstrated.

We now give HH-Fejér inequalities for LR-convex I.V-Fs. Firstly, we obtain the second
HH-Fejér inequality for LR-convex I.V-F.
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Theorem7. Let & : [t, v] — Kt bean LV-Fwitht < v, such that &(w) = [6.(w), &*(w)] for
alw € [t, v]and & € IRy, o). If & € LRSX([t, v], KF), then D : [t, v] = R, D(w) >0,
symmetric with respect to H” , then

T ) [ S (@) <, (809 + 8] [ (- etk ()
Proof. Let & € LRSX([t, v], K{) . Then we have

G.(ct+ (1 -¢)v)D(gt+ (1 —¢g)v)

<(664(t) + (1 = 6)6.(v))D(ct + (1 —g)v),
& (ct+ (1 —-¢)v)D(ct+ (1 —¢c)v)

< (66%(t) + (1 - ¢)&*(v))D(gt + (1 — ¢)v).

(12)

6. ((1-g)t+cu)D((1—g)t+6v) < ((1-¢)6.(t) +66.(v))D((1 —g)t+¢v), (13)
6" (1 —g)t+cv)D((1 —g)t+gv) < ((1-¢)&*(t) +¢&*(v))D((1 - g)t + gv).

After adding (12) and (13), and integrating over [0, 1], we obtain

Jy &gt + 17g)) (ct+ (1 —¢)v)dg + [y &.((1—g)t+cv)D((1 —¢)t+gv)dg
t){5©(gt+(l—§) )+(1—§)©((1—g)t+gv)}
<00 | 8. (u)((1 - )D(et+ (1 - g)0) +eD((1 )t +cv))
Jy&*((1-¢ t+€v) (1= ¢)t+cu)dg + [} & (ct+ (1—¢)v)D(ct+ (1 —¢)v)dg
< O{eD(st+ (1 —¢)v) + (1 —¢)D((1 —g)t+¢v)} }
=00 46" () {(1-)D(st+ (1—¢)v) +6D((1 — )t +6v)} |*°

=26, (t ./0 ¢D(gt+ (1= ¢)v) dg+26.(v) [ ¢D((1—¢)t+¢v) dg,
=267(t) fy §D(st+(1—6)v) dg+26%(v) [y cD((1—g)t+cv) de.

Since © is symmetric, then

=2[6.(t) + 6.(v)] f; ¢D((1—g)t+¢v) dg, "
=2[&*(t) + &*(v) fo ¢D((1—¢)t+¢v) dg.
Since
Jo S.lgt+ (1= )v)D(ct+ (1 - g)v)dg
= fo G.((1— )t +¢u)D((1 - gt + qv)dg = 71y [ &.(w)D(w)dw
o & Ot+cv)D((1—g)t+cv)dg
= fo &* (gt + (1 —¢)0)D(st+ (1 —g)v)dg = 715 [ 6" (w)D(w)dw )

From (15), we have
o J 6 (0)D(W)dw < [S4(t) + 6. ]fo ¢D((1 - g)t+ gv)dg,
L S (@)D(w)dw < [65 () +&*(v)] [y ¢D((1-¢)t+gv) dg,
that is

v— t

<p [S(t )+6*( ), (1) ()] fy ¢D((1—¢)t+gv) d

[u A (w)dw, 5= tG*( )Q(w)d(u]
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hence

L UR) [ s(@)p@)de <, (80) + 8(0)] [ (1 - )t-+cude

Next, we construct first HH-Fejér inequality for LR-convex I.V-F, which generalizes
first HH-Fejér inequalities for convex function, see [21].

Theorem 8. Let & : [t, v] — Kt bean LV-Fwitht < v, such that &(w) = [6.(w), &*(w)] for
alw € [t, v]and & € TRy, o)) - If & G LRSX([t, v], K&) and D : [t, v] = R, D(w) >0,

symmetric with respect to *5Y, and " ®(w)dw > 0, then
t+v 1 v
§(57) S gy UR) [ S(@)D(w@)do. 16
("3") = prauyi 0 [ Stwro) 16

Proof. Since & € LRSX([t, v, ICé') , then we have

6. (H2) < 3(Su(st+ (1 —¢)v) + &.((1 - g)t+gv)),

<1 17)
6" (52) < L(&*(¢t+ (1 — ¢)v) + &*((1 — g)t +¢v)),

By multiplying (17) by D (¢t + (1 — ¢)v) = D((1 — ¢)t + ¢v) and integrate it by ¢ over
[0, 1], we obtain
&.(15) o D((1 =)t +gv)dg
-1 e gt+ (1=g)v)D(ct+ (1 -¢)v)dg
P\ + 00 81— )t +e0)D((1 - o)t + cu)de

&% (42) fo ((1=¢)t+gv)dg s
<1( Iy & gt+(17g> (et + (1~ ¢)u)de )
2 +f0 ¢)t+¢cu)D((1—¢)t+¢gv)dg
Since
Jo S.lgt+ (1=g)v )©(€t+(1* g)v)dg
=fhe t+€v) (1= o)t +gv)dg
=5 ft D(w)dw 19)
jo Gt+cv)d((1— g)t+ ¢v)dg
—fo “(ot+ 17g) )©(€t+(1*§) )dg
o Ji 6" (w)D(w)dw

From (19), we have

S, (42) Sm JL 6 (w)D(w)dw,

#2»1)
6*(HTU) SW LUG*(OJ)Q((U)dw,

From which, we have
(6.(%°), 6" (%))
<p W[thG*(w)i)(w)dw, [ &4 (w)D(w)dw],

thatis

6<H—U (IR) /tve(w)z)(w)dm

1
2>§”W
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This completes the proof. [

Remark 5. If ©(w) = 1 then, combining Theorems 7 and 8, we obtain Theorem 3.
If 6.(t) = &*(t) then, Theorems 7 and 8 reduces to classical first and second HH-Fejér
inequality for convex function, see [21].

If 6. (t) = &*(t) with®(w) = 1 then, Theorems 7 and 8 reduces to classical first and second
HH-Fejér inequality for convex function, see [17,18].

Example 6. We consider the LV-F & : [t, v] = [§, | — K{ defined by,
S(w) = [exp(sin(w)), 2 exp(sin(w))]

Since end point functions &, (w) = exp(sin(w)) , 6*(w) = 2exp(sin(w)) convex func-
tions then, by Theorem 2, &(w) is LR-convex I.V-F. If

then, we have

o S8 (@)D (@) = 3 [F[6.(@)[D(w)dw = & [F [6. (@)D (w)dw + 4 [£ 6. (w)D(w)de,

S @)D (@)dw = £ [1[6" (@)D (w)dw = %f%% [ (@)D (w)deo + 4 [£ 6" () (w)dev,

3 i

= %f%“ [exp(sin(w))](w — F)dw + £ f% exp(sin(w))(F — w)dw ~ 8-
=8 E%n exp(sin(w)) (w — F)dw + & fér[ exp(sin(w)) (% — w)dw ~ £
1 5

and

[

. (1) +6.(v)] fy eD(t+6d(v, 1)) de
(G (1) + &

(t) +&°(0)] fy ¢D(t+ca(v, t))dg

1 S
7 {foz ¢dg + [{ o1+ g)dg} =4

1)
1
= ”{foj ¢ + [} ¢(1 +g)d€} = 5

From (20) and (21), we have

6 @] _ [Ux 1n
1007t” 507 Pl 487 24 |

Hence, Theorem 7 is verified.
For Theorem 8, we have

o' (1) = & (§) ~ 2, @)

(
ﬁ ftU S*(w)D(w)dw =~ 2.1. (23)
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References

From (22) and (23), we have
L2 < 11, 21]
Hence, Theorem 8 is verified.

4. Results and Discussion

For LR-convex 1.V-Fs, we find Hermite-Hadamard type inequalities. Our findings not
only improve on Zhao’s work, but they also investigate some of the findings of Sarikaya
et al. We have not looked into inequalities using interval derivatives since there are not any
“interval derivatives” with desirable characteristics.

5. Conclusions

In this paper, HH-inequalities have been investigated for the concept of LR-convex
L.V-Fs. The most important thing in this study is that we have proved that both concepts LR-
convex L.V-F and convex I.V-Fs coincide under some mild conditions when these conditions
are defined on the endpoint functions. As for future research, we try to explore this concept
for generalized LR-convex I.V-Fs and some applications in interval nonlinear programing.
This is an open problem for the readers and anyone can investigate this concept, “the
optimality conditions of LR-convex I.V-Fs can be obtained through variational inequalities”.
We hope that this concept will be helpful for other authors to play their roles in different
fields of sciences. Moreover, in future, we will also start exploring this concept and their
generalizations by using different fractional integral operators.
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Abstract: The Lieb concavity theorem, successfully solved in the Wigner—Yanase-Dyson conjecture,
is an important application of matrix concave functions. Recently, the Thompson-Golden theorem,
a corollary of the Lieb concavity theorem, was extended to deformed exponentials. Hence, it is
worthwhile to study the Lieb concavity theorem for deformed exponentials. In this paper, the Pick
function is used to obtain a generalization of the Lieb concavity theorem for deformed exponentials,
and some corollaries associated with exterior algebra are obtained.
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1. Introduction

Matrix theory is widely used in statistics [1], physics [2], computer science [3] and so
on. For convenience, M(n, C) is denoted as the set of all n x n complex matrices (C is the
set of complex numbers) [4]. A is called a Hermitian matrix when A € M(n, C) satisfies
A* = A (A denotes conjugate transposition of A). The Hermitian matrix is frequently
used in quadratic forms and their correlation theory [5]. Let H, denote the set of n x n
Hermitian matrices and H,; denote the n x n positive semidefinite Hermitian matrix (C" is
the n dimensional complex Euclidean space).

Set uy, up, - -+ , Uy to be any orthonormal basis of C", and then the trace operator Tr is
defined as [4]

n
TI'[A] = E(ui,Aui),

i=1

where (-, -) is the inner product of C". It is well known that for any A = (a;;) € M(n,C),
the following equalities hold [6]

-MS
™=

Tr[A] = ) A=) ai,

-
Il
—_
-
Il
—

where A, is the eigenvalue of A.
From the spectral theorem [5], A € H, can be decomposed as

A= P*A4P,
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where P is a unitary matrix and A 4 := diag{A4, ..., A, } is a diagonal matrix with eigenval-
ues Ay, ..., Ay. Then, matrix function f(A) is defined as

f(A) =P f(AA)P =Y f(A)P; 1)
i=1

where f(A,) := diag{f(A1), ..., f(An)} and P? = P,.
Based on the above definition, in 1963, the Wigner—Yanase skew information

twy(p) = =5 T [y5, HP]

was introduced by Wigner and Yanase ([7]), where p is a density matrix (o > 0,trp = 1)
and H is a Hermitian matrix. Then, an open problem was left

Tr[ASKA' K", )

which is concave for any positive semidefinite matrix A.

In 1973, (2) was proven by Lieb for all 0 < s < 1 [8], and a more generalized result
was obtained from the following fact [9]

Tr[AKB'°K*] = (K, B'°K*A%) ()
— (K ¥ 1B © A%)K") ).
where ¥71(A) = T(A¢) ® ¢j. In fact, the Lieb concavity theorem is equivalent to the
j

concavity of B1=% @ A®.

A more elegant proof of the Lieb concavity theorem appeared in [10] using

Tr[K* A°KB'~*] = (K, (A° @ B'")K) £ (),

where
[(A®B)K];; =) AixB;iK,.
]

In 2009, Effros gave another proof of the Lieb concavity theorem based on the Hansen—
Pedersen—Jensen inequality ([11]). Using

La(K) = AK,Rp(K) = KB,
then one obtains
Tr[K* ASKB'™*] = (K, LasRpi-s(K)) £ ()
11 1.1
= (K,RZ(Rg?LaRg? )SRLZ;(K»E(H).

All the above proof of the Lieb concave theorem is equivalent to the joint concavity of
commutative operators. In addition, Epstein also obtained the Lieb concave theorem using
the theory of Herglotz functions [12].

Recently, Shi and Hansen [13] generalized the Thompson-Golden theorem

Tr[exp, (A + B)] < Trl(exp,(A))* "(A(g — 1) +exp,(B))]

As the Thompson—-Golden theorem can be regarded as a special form of the Lieb
concave theorem, it is worthwhile to study the Lieb concavity theorem for deformed expo-
nentials. In this paper, we will use the theory of the Pick function to obtain a generalization
of the Lieb concavity theorem and some other corollaries. The rest of the paper is organized
as follows. In Section 2, some general definitions and important conclusions are introduced.
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With these preparations, we obtain some useful results, such as the Lieb concavity theorem,
presented in the final Section 3.

2. Preliminary

In this section, some general definitions and some important properties are introduced.

2.1. The g-Logarithm Function and q-Exponential Function
It is well known that the g-logarithm function In;(x) is defined as [13]

Ing(x) = { S A1 }

Inx, qg=1

for any x > 0. The deformed exponential function or the g—exponential exp q(x) is the
inverse function of the g—logarithm and is defined as

1

[(g=Dx+1]77
exp,(x) = [(qfl)x+1]ﬂlj, x < q%l, g<1
exp(x), xeR, g=1

1
, x>ﬁ, q>1

2.2. Tensor Product and Exterior Algebra

The tensor product, denoted by “ ® ”, is also called the Kronecker product. It is a
generalization of the outer product from vectors to matrices, and the tensor product of
matrices is also referred to as the outer product in certain contexts ([9]). For an m X n matrix
A and a p x q matrix B, the tensor product of A and B is defined by

ﬂ]lB e ﬂ]nB
A®B:= . :
amB -+ amnB

where A = (aij)

The tensor product is different from matrix multiplication, and one of the differences
is commutativity

1<i<m,1<j<n’

(I®B)(A®I)=(A®I)(I®B)=A®B.

From the above equations, we obtain

AC®BD = (AC® I)(I® BD)
A®1)(C®I)(I®B)(I®D)
A®D)(I®B)(CaI)(I® D)

A®B)(C®D).

o~~~ —

For convenience, we denote

HA=ARAR---®A.
—
k

In addition to the tensor product, there is another common product called exterior
algebra [6]. Exterior algebra, denoted by “A”, is a binary operation for any A; € H,[, and
the definition is

(AL NAp A= NAY) (Giy ANCiy - A Gi ) 1<iy<oesip<n
—— —

4
= (A1Gi, N AGi, -+ AN ARG ) 1<iy <o <ip<n
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where {¢;} j1 is an orthonormal basis of C", and

1
Gy NCiy NG = o Y (D)) ©8nliy) @ (i)

TET,

0y, is the family of all permutations on {1,2,--- ,n}.
Let A¥C" be the span of the {&i, NCiy - NG, Fi<iy<...<ip<n, and then a simple calcula-
tion shows that
AA=(ANAA---AA) = det(A)
k

2.3. Pick Function

Let z = x + iy be a complex number where i is the imaginary unit and f(z) =
U(z) + iV (z) is analytic where U(z), V(z) are all real functions. Rez = x denotes the real
part of z, and Im z = y is the imaginary part of z. If Im f(z) > 0 for any Imz > 0, then we
call the analytic function f(z) a Pick function [14]. It is equivalent that f(z) is analytic in
the upper half-plane with the positive imaginary part.

The Pick functions evidently form a convex cone—for instance, if « and f are positive
numbers and f(z) and g(z) are two Pick functions, then the function af(z) + Bg(z) is also
a Pick function. A simple example is that tan(z) is a Pick function.

tan(x) + tan(iy)

1 — tan(x) tan(iy)

_ tan(x) + i tanh(y)
1—itan(x) tanh(y)

tan(x + iy) =

(1+tan?(x)) tanh(y)
1+tan?(x) tanh? ()
It is well known that the Pick function has a integral representation, such as the

following lemma [14].

Hence, Imtan(z) = ,and this implies that Im tan(z) > 0 when y > 0.

Lemma 1. Let f(z) be a Pick function. Then, f(z) has a unique canonical representation of

the form
1 A

f(Z)oc+ﬁZ+R/(A_Z - i) AR,

where w is real, B > 0 and d (M) is a positive Borel measure on the real A—axis that [(1+
R

A2)~Ld u(A) is finite. Conversely, any function of this form is also a Pick function.

Lemma 1 is frequently used for functions that are positive and harmonic in the half-
plane.

2.4. The Matrix-Monotone Function

A matrix function f is said to be matrix-monotonic if it satisfies
f(A) > f(B) forall A> B> 0. 3)

where A > B > is equivalent to A — B is a positive semidefinite Hermitian matrix.
Since the matrix-monotone function is a special kind of operator monotone function,
we have the following general conclusions [14].

Lemma 2. The following statements for a real valued continuous function f on (0,4c0) are equiv-
alent:

(1) f(z) is matrix-monotone;

(2) f(z) admits an analytic continuation to the whole domain Imz # 0 and Im(z) Im f(z) > 0.
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(3) f admits an integral representation:

0
FA) =a+pA+ / (14 A)(t— A)~1du(t), forany A > 0, @

—00
where « is a real number, B is non-negative and i is a finite positive measure on (—oo,0).

From Lemmas 1 and 2, we know that a Pick function must be a matrix-monotone
function.

2.5. Convexity of Matrix

Suppose that X is a convex set in R” and f is a function defined on X. Then, we call f
a convex function if

ftxr + (1= t)xp) <tf(xy) + (1 —t)f(x2),Vxy,xp € X, Vt € [0,1],

forall x1,x, € Xand t € [0,1].
A matrix function f is called convex if [15-17]

ftA+ (1 =HB) <tf(A)+(1-1)f(B), ®)

forany A, B € H, and any t € [0,1]. Replacing < by < in (5), this gives the definition of
a strictly matrix convex function. A matrix function f is called (strictly) concave if —f is
(strictly) convex. More details can be found in [18].

A matrix convex function must be a convex function; however, the inverse claim is
not always true. For instance, the function f : [0, +00) — R given by f(x) = ¥ is a convex
function. However, the matrix function f(A) = A3 for any A € H,| is not convex.

Let f(+,-) be a bivariate function defined on H,} x H, . We call f(-, -) jointly convex if

f(tAl + (l — t)Az, tB1 + (1 — t)Bz) < tf(Al,Bl) + (1 — t)f(Az, Bz),
forall Ay, Ay, By, B, € Hyf and all t € [0,1].

2.6. Brunn—Minkowski Inequality
Finally, let us review the Brunn-Minkowski inequality [19].

Lemma 3. forany A, B > 0, and then
{TAS(A+ B)H > (Te[AFA] M+ (T [ A5}

Proof. Let {¢;} | be the eigenvectors of A + B with the eigenvalue {A;}" ,, then

2 Aig o Ay
|16 < <G <n

13
_ y (detPfL_ (A+B)Pil,___,,-)
| 156, <<&y <n

1
k

{Te[Ak(A + B))}+

- i k

Y
B

<det P; .. AP, .| +det|P;  BP

|18, < <gy <n

. i Bl iy

where P; ..., = (i, -+, ;) and > holds due to det(A + B) > det(A) + det(B).
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1
I3

As S = > Xjy - x;, | isconcave [20], we have

1<) < <8y

{Tr[AK(A + B)]}¢ det|P; AP, ..,

%

T

1
:
Pf,;,---,kBPll lk):|

L<§,l< <g <n

det

+

|:1<§!] < <§zk<n

R

(8iy Ao A Gip AZiy N -+ NAZG,)

[1<El1 << <n

1
k

+

(& Ao A& B A /\Bgik):|

L<§n< < <n
= {Tr[AA]}E + {Tr[A*B]}E.
0

3. Lieb Concavity Theorem for Deformed Exponential

In this section, we obtain some useful conclusions, and some simple and straightfor-
ward computations are omitted. Recently, by using the Young inequality,

Tr[Y] = r}r{lga({Tr[X] —Tr[X*7(Ing X — Ing )]},

1
Shi and Hansen obtained that F(A) = Tr|expy (K* lnq(Ap)K)} is concave for any

1 < g <2 where K*K < I (I is the identity matrix of M(n, C)) [13], namely, the following
theorem.

Theorem 1. For 0 < p <1,1 < g <2and K*K < I, the function
1
F(A)=Tr {exp; (K* lnq(A”)K)} (6)

is concave for the strictly positive A € H,} .

Proof. (The first proof of Theorem 1)

Since [21]
f)
PiBP;,

ZZ

we obtain

d(Tr[f(A+tB) = f(A)]) _ ZZ /\)PBP}

dt /\—A

=Tr ZP fo@ )PiB}

=T

e

Zf/(Ai)PiB:| =Tr[f'(A)B],
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where A; are eigenvalues of A. When f(x) is a convex function, we obtain
Tr[f(A +tB) — f(A)] = Tr[f'(A)tB]
for any t. This implies that
Tr[f(C)] = max{Tx[f (D) + f/(D)(C — D)] : D > 0}.
Therefore, we obtain
Te[(K* AP7PK + I — K*K) 777 |

1y
o - *API-P KK
= max{Tr[Dw]*p + Dri=r " (K*API"PK +1 - K*K - D)

:D>0
pqa—r ] ;
1=pa+p(K* API—P _ K*K — Cra—p
:max{Tr[C+C WAMPR4 I - K'K=C )]:C:Dﬁ>0}
pqg—pr
1—pa+p K+ API—P
= max{Tr[C(1 — ! )+ < KATTTR + CIPIFP (I — K*K)] : C > 0}
pq—p pqg—r

Thus, the concavity of F(A) is equivalent to the jointly concavity of Tr[%
for the strictly positive A and C, which is the Lieb concavity theorem [22,23]. [

Unfortunately, Theorem 1 cannot be obtained using Epstein’s theorem. Hence, we
require a more general generalization of Epstein’s theorem. First, for any Im(z) > 0, we
know that A + zB is invertible and x* (A + zB)x is a Pick function for any x € C" [14]. For
any A € M(n,C), we know f(A) is defined as [12]

fay= L4 & g,

T 2mJcz—A

where f(z) is a complex holomorphic function in an open set of the complex plane contain-
ing Sp(A) (the set of all eigenvalues of A). Then, we have the following lemma.

Lemmad4. Let A,B € H;f and 0 < a < 1, then
x*(A+zB)*x

is a Pick function for any x € C" and 0 < arg(x*(A +zB)*x) < amif0 < arg(z) = 0 < 7,
such as Sp((A + zB)*) C (Sp(A + zB)*). Generally, we can find that

x*f(A+zB)x
is a Pick function when f is a Pick function.

Proof. Setting z = pe'?, we have

(A+2zB)* =

where d p(t) = £

sinar*®
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Since Imz > 0, we see that A + zB is invertible. Hence, we have

“+o00

PA+aB)x = [ (e xdnu)

+oo ;

= [V g+ Dy, v = (g + )
0
+oo

= /y*y+tw*(A+zB)wd;4(t), w=(A+z*B)"ly
0
+oc0 +oo

= /y*y+tw*Awd;¢(t)+z/tw*dey(t).
0 0

This implies that

+00
Imx*(A+zB)*x =Im(z) - / tw*Bwd pu(t) > 0;
0

hence, 0 < arg(x*(A 4 zB)*x) when 0 < arg(z) =60 < 7.
In the same way, we can obtain

“+oo
Imw*[(—A — z"B) "w = Im(e~*7z*) . / to*Bodu(t) <0, v = (t(A+2z*B) + 1) lw.
0

In particular, letting w = (A + z*B)*x, we have
Im(e " x*(A 4 zB)*x) < 0.

This is equivalent to arg(x*(A + zB)"x) < art.
To prove Sp((A +zB)*) C (Sp(A +zB)"), let (A +zB)Z = A, we find

& (A+2zB)"E = [E*(A 4 zB)E]* = [E*AZ + z&* BE)* = p%e™?,

¢*BGIm(z)
§* AT+ BERe(z)
When f(z) is a Pick function, using the integral represented of f(z), in a similar way,
we can obtain that

where tan = < tanarg(z).

x*f(A+zB)x
is a Pick function for any x € C". [

Using Lemma 4, another proof of Theorem 1 can be obtained.

Theorem 2. For0 < p <1,1 < g <2and K*K < I, the function
1
F(A) = Tr|exp} (K* Ing(A¥)K)

is concave for the strictly positive A € H,f.

Proof. (The second proof of Theorem 1)
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First, setting f(z) = Tr[(A(z) + iB(z)) 7 7] where A(z) = Re(K*(A + zB)PPK + I —
K*K) and B(z) = Im(K* (A + zB)PIPK + 1 — K*K) € H;' . As

. |
Im | Te[(A(z) + iB(z ))ﬁ]} ~Im Tr[/(M)dy(t)]}

© oo
=Im DHBE) 4,0
/ t+AA(z )+iB(z )) #t)]

+

5}

=Im

. z) +iB(z))
1:21 t+A ()+iB(z)))d”(m}

<M:I O\

[
—_

=Im

[(A(AG) + z‘B(z))M],

when arg(z) € (0, 1) and K*K < I, then
arg(Ai(A(z) +iB(2)))
= arg(x; (A(z) +iB(z))x;)
= arg(x; K" (A +zB)""PKx; + xi (I - K'K)x;) € (0, (pq — p) ),

where x; € C" are the eigenvectors of K*(A +zB)P1"PK + I — K*K.
Hence,

’

Im |Tr[(A(z) + iB(z)) W 7] } Im {Ezl

where z; is the i eigenvalue of (A(z) + iB(z))W and arg(z;) € (0, 7).

Thus, f(z) = Tr[(A(z) + iB(z))Pﬂ]i*P} is a Pick function, and this implies that F(A) is
concave. [J

Using a similar method, we can obtain the following corollary.

Corollary 1. For0 < p < land1 < q < 2, the function
1
E(A) = Tr|expy B+ Ing(AF)] (7)

is concave for the strictly positive A € H,}.

Since the Thompson-Golden theorem can be seen as a corollary of the Lieb concav-
ity theorem, we discuss the Lieb concavity theorem for deformed exponentials. Setting
SP(A) C {z=pe?:0<p,0< 0 <a}andSP(B) C {z=pe?®:0 < p,0< 6 < B}, then for
any Ay, By € Hy A2, By € Hf and A = A; +iAj, B = By +iBy, we have [12]

SP(AB) C {z=pe?:0<p,0<8<a+p}. (8)
and then the following theorem can be obtained.
Theorem 3. For 0 < p <1,1 < q < 2and P*P < I, the following function
L(A) = Tr[exp, (P* Ing(K* APK)P) exp, (P* Ing A' P P)] 9)

is concave for any A € H,f.

Proof. Set L p(z) = Tr[exp, (P* Ing(K*(A + zB)PK)P) exp, (P* Ing (A + zB)1=PP)].
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When x; € C" is a eigenvector of P*(A 4 zB)P9" PP+ 1 — P*Pand P*P < I,
arg(x; P*K*(A + zB)PT"PKPx; + x; (I — P*P)x;) € (0, (pq — p)7),
if arg(z) € (0, 7). This implies
SP(P*K*(A +zB)PT"PKP+ 1 — P*P) C {z =pe® : 0 < p,0 < 0 < (pq — p)7t},
such as
SP(exp, (P* Ing(K*(A +zB)PK)P)) C {z = pe® : 0 < p,0 < 6 < pr}.
Similarly, we can also obtain
SP(exp, (P*Ing(A +2B)' "PP)) C {z = pe : 0 < p,0 < 6 < (1—p)7}.
Hence, using (8), we see that
SP[equ(P* Ing (K* (A +zB)PK)P) equ(P* Ing (A + zB)177Pp))
c{z=pe?:0<p,0<6<m}.

Thus, we know arg(Las(z)) € (0, 77), which implies thatL 4 5(z) is a Pick function.
Hence, L(A) is concave. [

In fact, Theorem 3 is a generalization of the Lieb concavity theorem setting P = I,
K= ( I?I g ) and A = < g g > Moreover, we can obtain the following theorem.

Theorem 4. For0 < p,s < 1,1 < g <2and P*P < I, the functions
1
Tr Hequ(P* In, A P) exp, (P" Ing (K" A**VK)P) exp, (P" Ing A%P)] 5} (10)

and
1
[Tr equ(P* In, A%P) equ(P* Ing (K* A*™*PK)P) equ(P* Ing A7 P)] ’ 11)

are jointly concave for any A € H, .

The proof of Theorem 4 is similar to Theorem 3; here, we do not repeat the proof.
In [19], Huang used exterior algebra to find that

=

{Tr AK[exp(K* ]II(A)K)]]

is a concave function for any A € H, n* , K*K < I and k < n. Associated with Theorem 1, we
can obtain a generalization as the following theorem.

Theorem 5. For0 < p < 1,1 < g <2and K*K < I, the function

1 ;
{Tr Ak {exp; (K* lnq(Ap)K)} } (12)
is concave for the strictly positive A € H,} and k < n.

Proof. In fact, we can prove that

i

[Tr /\k[(H*ASHJr B)%H
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is a concave function for any A € H,” where0 <s <land B € H, .
Using Theorem 1, we know that

Tr {(H*A”H—I— C)ﬂ

is a concave function for any A € H,} where 0 < p <1land C € H,}.
Then, for any Ay, A> € H,;, we have

et (A2 ]

[ AN+ Ay AR
= |Tr (H*(us

5 )l + B)$
o 1
o [ (A (A AT D 4 B): + (A (A2 AN 1A 4 B): }
- 2
[ [((HASH+B): + (H*ASH+B):\ ;... Al+A; . A
= |Te > AT (H( J°H + B)}

where A = H AF1 (H*(A542)sH 4 B): and B = B AKL (H*(45542)H + B)+.
gously, we can obtain

A1+ Ay

e ymﬁﬂ%

> {T{A%(H*A;Hw)i+<H*A;H+B>3>Hi.

2
Using lemma 3, we obtain

{ka {(H*(AIJZFAZ) H+B)%H

.
i

N [Te[n*((HasH + ) ) ]|

[Tr[/\k((H*A;HJrB)%)H

|

(13)

Analo-

Clearly, the proof of Theorem 5 is in the application of exterior algebra and the Brunn—
Minkowski inequality. Hence, other theorems, such as the Thompson-Golden theorem in a
deformed exponential, can be generalized to a more general form, but we do not discuss

this here.

4. Conclusions

In this paper, we used the Pick function to obtain a generalization of the Lieb concavity
theorem and some corollaries. The advantage of using the Pick function is that it avoids
discussing the commutativity of the matrix and variational method. Generally, we obtain
that the following two functions are concave for0 < p,s <1,1 <g<2and P*P < I

1

s s 17%
{Tr Nk [equ(P* In, A%P) equ(P* Ing (K* A*7SPK)P) equ(P* In AT P)] 5}
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and
1
[Tr A¥exp, (P* Ing AT P) exp, (P* Ing (K* A" K)P) exp, (P*Ing AT P)]] s (15)
where A € H, and k < n, and this provides work for the future.
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Abstract: Nowadays, more and more consumers consider environmentally friendly products in
their purchasing decisions. Companies need to adapt to these changes while paying attention to
standard business systems such as payment terms. The purpose of this study is to optimize the entire
profit function of a retailer and to find the optimal selling price and replenishment cycle when the
demand rate depends on the price and carbon emission reduction level. This study investigates an
economic order quantity model that has a demand function with a positive impact of carbon emission
reduction besides the selling price. In this model, the supplier requests payment in advance on the
purchased cost while offering a discount according to the payment in the advanced decision. Three
different types of payment-in-advance cases are applied: (1) payment in advance with equal numbers
of instalments, (2) payment in advance with a single instalment, and (3) the absence of payment in
advance. Numerical examples and sensitivity analysis illustrate the proposed model. Here, the total
profit increases for all three cases with higher values of carbon emission reduction level. Further, the
study finds that the profit becomes maximum for case 2, whereas the selling price and cycle length
become minimum. This study considers the sustainable inventory model with payment-in-advance
settings when the demand rate depends on the price and carbon emission reduction level. From the
literature review, no researcher has undergone this kind of study in the authors” knowledge.

Keywords: low carbon inventory; discount; payment in advance; price-sensitive demand;
emission reduction

1. Introduction

Customer preferences have always been a concern in industries in terms of their
effect on business growth. Customer preferences are affected by many factors and are
reflected in the customers’ willingness to buy. The level of consumer demand is usually
sensitive to product prices. However, in today’s setting, more and more consumers consider
the environmental performance of the producer and the green level of product in their
purchasing decisions [1-3]. This trend is expanding globally along with the increasing
consumer awareness of the importance of environmental conservation in the midst of
climate change issues. Hence, many producers and retailers innovate green products and
promote green operations to attract these customers [4,5]. Moreover, regulations become
another driver for this eco-innovation. Companies try to reduce carbon emissions from
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production, logistics, and transportation activities and apply green technology to meet new
regulations and pressure from these customers.

The inventory decisions on supply chain operations already incorporate environmental
parameters with certain intentions such as reducing carbon emission levels. Previous
supply chain studies also consider customers’” awareness of low carbon emissions [6-8],
the green quality of the product [9,10], and the amount of carbon emissions [11], which
affect the demand level. Customer awareness and green quality level have positive impacts
on the demand function of green products, while the amount of carbon emissions has
the opposite effect. Green marketing becomes a powerful strategy for businesses through
various green advertising, branding, and eco-labeling. This strategy has been adopted
to promote many international and local brands and products in both developed and
developing countries [12-16]. Xia et al. [7] incorporated the positive effect of emission
reduction and the promotion of this environmental benefit into the demand function.
Recently, Dong et al. [17] considered the manufacturer’s reduction in carbon emission
levels, which shows the company’s initiative for greener operations. The positive effect of
carbon emission reduction on customer demand was combined with the negative effect
of the selling price. The study also examined the payment issue by analyzing the effect of
trade credit and bank loans. Based on Dong et al. [17], we study a sustainable inventory
model considering a prepayment mechanism, another common payment term in business,
in order to consider a real situation.

The payment term in the transaction between a supplier and a buyer is an important
issue in supply chain collaboration. The term should be agreed upon by both parties so that
itis clear and beneficial for all. The classic economic order quantity (EOQ) model assumes a
payment immediately after product delivery. However, in many cases, payment in advance
is applied, in which the buyer should pay the purchase cost before the product delivery. The
buyer may have to pay all the purchase cost in advance [18-20] or pay only a percentage
of it [19,21]. Further, the prepayment can be done in several time intervals [22,23]. While
the payment in advance will give the supplier an advantage by mitigating the risk of
cancellation, the supplier can offer some discounts to the buyer so that they benefit as well.
Our study considers discount offers similar to Mashud et al. [23].

The increase in customers’ awareness of green issues, together with the trend in
producers’ concern on carbon emission reduction and the common practices of payment
in advance, has motivated this study to contribute to the development of a sustainable
inventory model. This paper presents a profit maximization study of a retailer inventory
system to respond to customers’ increasing low carbon preferences. When customer
demand depends on the selling price and the retailer must pay the purchase cost in
advance, the proposed model suggests the optimum replenishment time and selling price.
The study aims at providing managerial insights by answering the following questions:

a. How do payment-in-advance models affect pricing and replenishment decisions as
well as the total profit when customer demand is sensitive to the selling price and
environmental performance of the producer?

b.  Will discount policy impact retailers” choice of payment in advance settings and
total profit?
c. How do the customer preference for carbon emission reduction levels and various

emission costs impact the retailer’s total profit?

In this paper, we first study the retailer’s optimal selling price and replenishment
cycle when payment in advance is fulfilled with some equal numbers of instalments and a
discount is offered by the supplier. Then, we address the same issue when the purchase cost
is completed in a single payment, and in return, the customer will get a different discount
rate. Next, we study the situation in which no payment in advance is considered, hence no
discount is offered.
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2. Literature Review

Traditional inventory management focuses on the economic benefit from a business
point of view. For example, the classic inventory model works under some basic assump-
tions such as infinite replenishment and planning horizon that aim at optimizing financial
profit. In recent years, considerable attention has shifted to economic and environmental
aspects of the emergence of the sustainable inventory model terminology. The focus has
broadened to include minimizing environmental impacts through carbon emission reduc-
tions, energy efficiency, and the adoption of green technologies [24,25]. Most sustainable
inventory models seek to reduce supply chain emission levels by considering emissions
from production, transportation, and inventory storage activities. Carbon tax systems are
widely used to include the cost of carbon emissions in the objective function [26-31]. Other
carbon regulations such as carbon cap-and-trade and strict carbon limits are also used,
depending on the regulations imposed by the government [32,33]. Datta [34] developed
an inventory model with investment in emission reduction technology focusing on emis-
sions from production activities. The study considered carbon emission reduction under
a carbon tax policy and optimization of the investment amount. Under a similar carbon
tax policy, Mashud et al. [35] considered emission reduction from transportation activities.
Simultaneous investments for emission reduction and deterioration rate were studied by
Mishra et al. [36]. Lou et al. [37] optimized the green technology investment considering
a subsidy from the government. Optimum investment level was considered important
because customer demand was assumed to be sensitive to emission reduction level. The
study recommended an active role from the government such as providing technology
investment subsidies and controlling the emission trading price.

In addition to government regulations, efforts to reduce carbon emission levels are
also driven by the increasing number of consumers who consider environmental aspects
in their purchasing decisions [9]. Hence, the environmental performance of the product
was added to the demand function. Pang et al. [6] and Gao et al. [38] considered the
customers’ environmental awareness and set a linear demand function in addition to the
effect of selling price on demand. Hovelaque and Bironneau [11] set a demand function that
depends on price and the amount of carbon emissions. They found two order quantities,
one that will maximize the total profit and another one that will minimize the emission level.
Lou et al. [37] also set a demand function with a linear effect of price and emission reduction.
The percentage of emission reduction per unit product was optimized together with the
selling price. Xia et al. [7] incorporated a promotion strategy to support the emission
reduction program to gain customer attention. Zhang et al. [3] analyzed a manufacturer’s
decision to introduce a new green product to customers with high environmental awareness.
The study found a conflict if the manufacturer also sells an ordinary product because the
products will compete with each other. Recently, Dong et al. [17] considered the positive
effect of carbon emission reduction and the negative effect of the selling price on the
customer demand rate. For a single-supplier, single-buyer supply chain model, they
also studied the effect of financial facilities such as trade credit and bank loans on the
manufacturer’s decision regarding the level of emission reduction. Using a similar demand
function, we study an economic order quantity (EOQ) model of a retailer when payment in
advance is requested by the supplier. The retailer’s optimal selling price and replenishment
cycle are the decision variables.

The inventory model with payment in advance is another research stream in this
paper. The practices of payment in advance may be introduced by a powerful supplier to
prevent order cancellation, especially for customized and expensive products [19]. The
payment may help the supplier to finish the product. Maiti et al. [21] are among the
first researchers who incorporated payment in advance into an inventory model. The
proposed model says that the buyer gets some price discount based on the amount of the
payment in advance. Further, due to the payment in advance, the retailer may need cash aid
from any financial institution, which means an additional cost of interest. The buyer may
have to pay all the purchase costs in advance or pay only a percentage of it [18,19,39,40].
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During the payment-in-advance period, multiple instalments may be applied to reduce the
retailer burden [22,23]. Hence, our study examines the effect of three different payment-in-
advance settings—(1) payment in advance with equal numbers of instalments, (2) payment
in advance with single instalment, and (3) the absence of payment in advance—on the
optimum price and replenishment cycle that optimizes the profit.

3. Mathematical Model Formulation for Inventory Model
The proposed mathematical model is based on the following assumptions:

Inventory of a single product is considered with a limitless planning horizon.

The replenishment rate is boundless.

The lead time is constant and the shortages are overlooked.

The retailer has to make a payment in advance to the supplier [23].

The supplier offers a discount on the purchase cost of the products according to the
number of instalment decisions [23].

The demand function D; = @ — yp + 7R depends on price and carbon emission
reduction level [17,41,42]. Here,

1 is the market potential

7 is the price sensitivity coefficient (y > 0)

p is the unit selling price

71 is the low carbon preference coefficient (7 > 0)

R is the manufacturer’s carbon emission reduction level
In addition, the following nomenclatures (Table 1) are used.

P an T

-

Table 1. Notation description.

Notations Units Description
Dp units Demand function
Fe $/trip Fixed cost of transportation
Ni unit Number of trips
Ce $/km Carbon emission cost per unit distance
Ck $/unit/km Carbon emission cost per unit item per unit distance
cp liter / ton Fuel consumption per ton of payload
fe liter Empty vehicle fuel consumption
h $/unit Holding cost per unit
14 km One way distance
n unit Number of instalments
wy kg Product weight
« $/liter Price of fuel
X $ Carbon emission reduction investment
1 constant Payment in advance portion of purchase cost
¢ $/cycle Ordering cost per cycle
K months Lead time
Interest rate due to instalment based payment in
¢ constant
advance
PL constant Interest rate on loan amount
Q units Order quantity
w $/unit Purchase cost per unit
Decision Variables
4 $/unit Selling price
Tc months Replenishment time.

An inventory model is developed under consideration of the above assumptions. The
model is divided into three cases considering the payment-in-advance cost. In Case I,
payment in advance is fulfilled with some equal numbers of instalments, and a discount is
offered for the retailer as a benefit according to the number of instalments. Case II considers
that the payment is completed with a single instalment and, in return, the retailer will get

160



Fractal Fract. 2022, 6, 26

a different discount from the supplier. Finally, in Case III, no payment-in-advance cost is
considered, and hence no discount is offered to the retailer.

3.1. Case I: With Advanced Payment and a Discount for Instalment Based Payment

A retailer runs its business with an initial stock of () units. Depending on the demand
function, the stock decreases and becomes zero at time t = T¢. Thus, one cycle ends, and
the process repeats so that the business continues. To get this stock, the retailer pays a
percentage of the purchase cost () in 1 equal number of instalments before the products
are delivered. The amount of each prepayment is ‘5“,;0. At the moment of delivery, the
retailer needs to pay for the remaining (1 — §)Q) quantity. Figure 1 outlines the above facts

and the pattern of the level of inventory.

A

w
<
[*]
2
W
(1-6) a2
109
st
n
Y0 9]
U ™ e ™ — =
KUK KT K Time
n n n n
« — < 7 >

Figure 1. Graphical presentation of the inventory system for Case I.

The inventory system is described by the following differential equation considering
the demand Dy = ¢ — yp + nRc.

dls(t)

=-D <t<T 1
it L, 0<t<Tc 1)

With the help of boundary conditions I5(0) = Q and I5(T¢) = 0, by solving Equation (1)
we get,

Is(t) = Di(Tc — t) @
and
Q=DrTc 3
3.1.1. Total Cost per Unit Time
(a) Ordering cost per cycle:
OoC=¢ 4)

(b) The inventory holding cost per cycle:

Te 1 2
HC = ﬁ/ Is(t) dt = ShDTe ®)
JO

(c) The purchase cost per cycle:

PC = Quw (6)
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(d) Transportation cost per cycle:

Three major costs are considered to estimate the transportation cost: fixed cost (Fc),
variable cost, and carbon emission cost. However, the variable cost and the carbon emission
cost are different for an empty vehicle (truck) and a loaded vehicle. The total travel distance
is 2¢ as the vehicle has to travel a distance ¢ to ship the goods and has to travel another ¢
distance to return with an empty load. For the vehicle only, the variable cost is the total
fuel consumption (2/f,) times the fuel price (x). An additional variable cost is estimated
for one-way distance ¢ based on the vehicle load, that is, a one-way distance () multiplied
by the fuel consumption per ton of payload (cp), product weight (w;), order quantity per

trip (%) , and fuel price («). Similarly, the carbon emission cost for the vehicle is 2/ times

the cost of carbon emission per unit distance of delivery (c.), and the carbon emission cost
based on the load is ¢ times the cost of carbon emission per unit item per unit distance of

delivery (cx) times (%) . Thus, the total transportation cost per cycle is

leyw, Q)
TC = Ni|Fe + (26fua + C29Y 4 (e, 4 1492
N; N;

TC = FcNt + 2L feaNt + LepwpQa + 20c, Ny + L Q) 7)
(e) Instalment capital cost:

The instalment capital cost is estimated following the procedure described by [35,43]:

IC = (@anx%)+<¢‘57“’Q><(n—1)><%)+~-+<¢57‘”0><(n—(n—l))><§>
= (W%ng)(n+(n71)+-~+z+1) = (B0 x x) )
:7(”2*;1)4)&001( "

(f)  Discount on purchase cost:

For the retailer’s advanced payment on the purchase cost, the supplier provides v%
discount. The discount rate ¢ depends on the number of instalments 7; that is, the supplier
offers a lower discount rate for more installments as follows:

g:%, 0 < v < 100. )

Hence, the total discount is

Quwv

DC = Qw¢ = (10)

(g) Carbon emission reduction cost:

The effort of carbon emission reduction needs an investment. The higher emission
reduction needs an increasingly accelerated emission reduction cost. This cost is estimated
according to Swami and Shah [42] in Equation (11).

RC = xR%. (11)

(h) Sales revenue per cycle:

T
SR = p/ “Dydt = pD;Te 12)
JO
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3.1.2. Total Profit per Unit Time
Now, for the total profit per unit time, one can write:

(p, Tc) :TLC(SRfoC7HC7PC7TC71C7RC+DC)

FeNy + 20 foaNy + lepw,Qua
_r-1 2 _ — Civt eft iVt r¥p
1 pPLIc=¢ = zhbile” = Ow ( +20e,N; + Lo )

(p, Tc) = -
T,
¢ ——(”;ll)zp&wﬂk — )(R% + Q:;”’

n

1 1 7+ Qw + " 5wk + FoNy + 20 foaN,
,Tc) = — | pDLTc — =hD T? — 2 cot el Nt
P Te) = 7 <’” Llemphrtic ( +LeywpQa + 20, Ny + Lo Q) + xRE — Qv

©p, Te) = TLC (p(w — P +1Re)Te ~ %ﬁ(tli =P +1R)T? — 7&1> (13)

where
Qwv
n

X =+ 0w+ ("Zﬁqymm + FoNs + 20fottNy + Lep, O+ 20¢, Ny + Lo Q)+ xRE —

n

(14)

3.2. Case 1I: With Advanced Payment and a Discount for Single Time Payment

In this case, the retailer has to pay in advance in a single payment. The payment
amount means the whole purchase cost. The scenario is described in Figure 2, which is a

modified version of Figure 1.

'y

<

(]

2

)

Full Payment in
Advance
(X2)
Time
< " sl T >

Figure 2. Graphical presentation of the inventory system for Case II.

The supplier offers a v% discount to the retailer for a single-time prepayment as a
benefit. In this situation, the retailer may have a crisis of capital during time «; in that
case, a loan with some interest of ¢ % from any financial institutes or other funds can be a

suitable option to manage the required capital.
The discount for purchase cost is

PC = (1-v)Quw. (15)
The associated cost of taking a loan is

LC = ¢rx(1 — v)Quw. (16)
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Hence, the total profit per unit time can be written as:

¢ (p, Tc) = Ti(SR— OC — HC — PC — TC — RC — LC)
C

pDLTc — { — $hDT? — (1 — v)Qw
T (p,Tc) = = | [ FcNe+20feaNy + LepwpQa \ 5 _
Te 200 N; + (e O XR¢ —gue(1 - v)OQw
1 1
(P Te) = 72 <P(¢ =P +1Rc)Te = Sh($ = vp +Rc) Tc* — Kz) 17)
where

R =+ (1+¢rx)(1 — v)Qw + FeN; + 2L feaN; 4 Lepw, Qu + 20c Ny + L Q) +)(R% (18)

3.3. Case III: Without Advanced Payment

In this case, the retailer does not pay in advance. If the retailer does not pay any
payment in advance, then there is no instalment cost and discount. Thus, there is a
necessity to modify Figure 1 into Figure 3. The retailer must pay the full payment during
purchase product shipment.

A

Stocks

No Payment in
Advance

Time

Figure 3. Graphical presentation of the inventory system for Case IIL

Then, the total profit per unit time can be written as:

w(p, Te) = TiC(SR —OC — HC — PC — TC — RC)

1 . 1 2 _( FcN: + 2L feaNy + LepwpQu o2
w(p, Tc) = T (PDLTC {— 5D Tc" — Qw < +20e.N; + e, Q) XRE
1 1
w(pTc) = 7 (p(tﬁ =P +1Re)Te = Sh($ = vp +Rc) Tc* — 7&3> 19
where
A3 = {+ Qw + Fc Ny + 20 foaN; + Lepwp Qe + 20Ny + Lcy Q) + xRE (20)

4. Theoretical Development
Here, the concavity of the profit function is analyzed to show the existence of an
optimal solution for each case.
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4.1. Case I (with Advanced Payment and a Discount for Instalment Based Payment)

It is now important to investigate the concavity nature of the profit function 7(p, Tc)
in Equation (13) for Case I. For this purpose, the priority is to determine the critical points,
and one needs to differentiate Equation (13) with respect to the two decision variables p, T¢

as follows: 3 1
T 2
2 2Ry — —x
T T S —ap +yR)TE — 1 @1
aT 1
— =2 R ~hyT 22
ap P2 c+5hTe (22)
The critical points can be determined by setting Equations (21) and (22) to zero and
doing some manipulations.

21,
i M 23
€V a(y —vp+1Re) @)

1 1
Y= — Re + sy T, 24
p 27<¢+71 ctshy c> (24)
The concavity of the profit function is next discussed with some conditions.

Proposition 1. The profit function T(p, Tc) in Equation (13) is concave regarding the replenish-
ment time T if the selling price p remains fixed, and hence it provides a unique optimal TZ.

Proof. One needs to determine the associated critical points as well as prove the sufficient
condition to confirm the concavity of the profit function. The critical point is associated
with Equation (23).

2,
fi(y —yp +1Rc)

Then, differentiating the profit function as in Equation (13) with respect to T¢, one
can find:

TE =

92 2%
or _ M (25)
oT2 T2
Since A1 > 0 and replenishment time T must be positive, g% < 0. Thus, we confirm
¢

the concave nature of the profit function regarding T¢, and the critical point T becomes
the unique optimal point T¢. [J

Proposition 2. The profit function T(p, Tc) in Equation (13) is concave regarding the replenish-
ment time p if the selling price p remains fixed, and hence it provides a unique optimal p*.

Proof. The solution system is akin to the proposed system of Proposition 1; thus, to avoid
redundancy the proof is removed. [J

Proposition 3. The profit function T(p, Tc) of selling price p and replenishment time Tc in
Equation (13) is a strictly pseudo-concave function at a unique optimal investment (p*, T¢:).

Proof. The Hessian matrix of 7(p, T) is of order 2 x 2.

P1(pTo)  Pr(pIc)

T2 dTcdp
= C
A Pt(pTe)  *t(pTe) (26)
opITe ap2
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To prove that 7(p, T¢) is a strictly pseudo-concave function, it is essential to confirm
that the Hessian matrix A is negative definite. Thus, it is necessary to show that the leading
principal minors, (fl)kAk >0, 1 <k <2means the first principal minor A; is negative,
and the second principle minor A, is positive.

P(p, Tc) | _ *t(p,Tc)
A = = 27
! T2 T2 @
and
Pt(pTc)  Pt(p,Tc)
| o | Pt T)@tp T Frp T PipTe) e
27| PpTo) PripTo) T2 op? opdTc  oTcop

apaTc op”

Taking the second order partial derivatives of the profit function 7(p, T¢) in Equation (13)
with respect to p and T, one gets

821’ 2%1
L= (29)
oT2 T2
92T
5 =2y (30)
ap?
%t 1
aTcap 2 61

Proposition 1 ensures that the first principal minor A, is negative at the optimal point
p = p* and Tc = T¢. Now, the only target should be to prove that the second principal
minor A; is positive and to aim it, after manipulations, one can write:

_ 4’)/711 1 2 2
Ay = T—g Zh 7 (32)
At the optimal point p = p* and T¢ = T,
_AM 1, 5
Ay = 8 — Zﬁ 7 (33)

Later, Lemma 1 confirms the fact that A, > 0.

Thus, the proof of Proposition 3 is complete such that 7(p, T¢) is a strictly pseudo-
concave function at a unique optimal investment (p*, T ). Hence, the profit function affirms
the global maximum solution at (p*, T¢). O

1
16K, ) °
2y

which consequently shows that Proposition 3 is valid.

Lemma 1. If replenishment time Tc < ( , then Equation (32) provides positive results,

1
3
Proof. Replenishment time T¢ < (17?2?;1 >

W2y < =1

21 16%11
ﬁ’y4<—

[sincey > 0]
T2 4
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Loo_ 47k
S
Ik 1, 5

Thus, A, > 0.0

4.2. Case II: With Advanced Payment and a Discount for Single Time Payment

The concavity test for Case Il is similar to Case I, so the proof for Case II is not shown
to avoid redundancy. From Equations (13) and (17) one has:

1 1
(p,Te) = 7 <p(¢ =P +1Rc)Te = Sh($ —vp +yRc) Tc* — 7&1>

1 1
¢ (p, Tc) = Tc (P(ll’ =P +1Re)Te = Sy —rp + nRe)Tc? - Kz)

where

1 Q
A=+ Ow+ (”ZL)MUQK + FoN; + 26 foaN; + LepwpOa + 20ee Ny + fegQ + xRE — o0

n

Ry =+ (1+¢rx)(1 — v)Qw + Fe Nt + 2L feaN; 4 Lepwp Qa4 2€ce Ni + Lei Q) + XR%

From 7(p, Tc) and 7¢(p, Tc) one can easily notice that parts (X; and %) are the only
difference between these two profit functions. Moreover, these two parts (&; and %;) are
independent of decision variables (p, Tc). Thus, there will be no change in making a
decision regarding the concavity of these profit functions. However, in the numerical
example, the concavity is presented numerically.

4.3. Case III: Without Advanced Payment

From Equations (13) and (19), one has:

1 1
(p,Te) = 7 (F(w =P +1Rc)Te — Sh( —vp +71Rc)Te? — 7&1>

1 1
w(p, Tc) = T (p(tP =P+ IRe)Te = S —rp + nRc)Tc* - Ka)

where

Ry = £+ Qw + = p0wQ + FeNi + 20feaN; + LepwpQ + 26eeN; + Ly + xRE - Qv

(n+1)

A3 = { + Qw + FoN; + 2L foaN; + Lopwy Qe + 20ee Ny + Loy Q) + xRE:

The whole scenario of this case is similar to the previous Case II. Therefore, there will
be no change in decision-making as in Case II. However, the concavity of the profit function
is presented in the numerical example section.

5. Analysis and Discussion
5.1. Case Study

The choice of eco-friendly products is a growing trend that is being adopted by
millions of people. A new addition in this category is an eco-friendly microwave oven
(Figure 4), which draws the attention of business owners and customers. The higher the
eco-friendliness, the higher the demand; although sometimes the price is slightly elevated,
it satisfies all purposes of customers. A retailer who does not have enough capital can
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advance some purchase costs to the supplier to book the products. The supplier, in return,
provides numerous discount amounts for him according to the retailer’s payment. A case
from a retailer shop is visited to fit in our model. The proposed problem is discussed with
the shop manager, and he is asked to provide actual data accordingly. Those data are used
in later numerical sections to validate the model and maintain a relationship with the data
of the previously published article.

T ——

Figure 4. A retail shop of microwave oven. (Source: https://upload.wikimedia.org/wikipedia/
commons/7/7e/Microwave_ovens%2C_Media_Markt%2C_Svagertorp%2C_Malmo.JPG, accessed
on 26 December 2021).

5.2. Numerical Illustration

Here, we present three examples. We have collected secondary data from different
published articles.

Example 1. (Case III) In the first example, green carbon emission costs are considered with no
payment in advance. For numerical illustration, the following parameters are considered: ordering
costs per order placement ¢ = $1000/cycle, the demand combined with market potential ¥ = 220,
price sensitivity coefficient <y = 0.65, low carbon preference coefficient 11 = 2, and manufacturer’s
carbon emission reduction level R, = 0.5, carbon emission reduction investment x = $800. The
purchase cost per unit w = $150, per unit holding cost h = $2. Further, the fixed cost per trip
F. = $200/trip, number of trips Ny = 3, fuel price « = $0.3/liter, the empty vehicle fuel consumption
fe = 1 liter, travelled distance I = 100 km, product weight wy = 0.5 kg, fuel consumption per ton
of payload Cp, = 1.5 liter/ton, carbon emission cost per unit distance c, = $0.03/km, and carbon
emission cost per unit item per unit distance ¢ = $0.02/unit/km.

We obtain optimal solutions per unit selling price p* = $260.36, replenishment time
T¢ = 6.21 months, order quantity () = 321.61 units, and total profit Ty = $3801.423 using
Lingo 19 software with the aid of an exact optimization approach.

If we consider manufacturer’s carbon emission reduction level (R.) and selling price
(p) as decision variables and cycle time (Tc = 6.21 months) as constant, then, we obtain
the optimal solutions, per unit selling price p* = $260.54, manufacturer’s carbon emission
reduction level R} = 0.62, order quantity () = 322.23 units, and total profit Ty = $3803.25.

Again, if we consider that manufacturer’s carbon emission reduction level (R.) and
cycle time (T¢) are decision variables and selling price (p = $260.35) is constant, then we ob-
tain the optimal solutions, manufacturer’s carbon emission reduction level Ry = 0.63, cycle
time T¢ = 6.38 months, order quantity () = 332.11 units, and total profit Ty = $3803.438.
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From Figure 5, one can easily observe that the total profit function confirms the
concavity nature in terms of the two decision variables, and the optimum profit is located
at the blue dot point.

Figure 5. Profit function (7) with regard to: (a) the selling price (p) and cycle time (T¢); (b) the
manufacturer’s carbon emission reduction level (R) and selling price (p); (¢) the manufacturer’s
carbon emission reduction level (R.) and cycle time (T¢).

When selling price (p), cycle time (T¢), and manufacturer’s carbon emission reduc-
tion level (R.) are decision variables, then optimal solutions are per-unit selling price
p* = $260.66, cycle time Té = 6.40 months, and manufacturer’s carbon emission reduction
level R = 0.638, order quantity () = 331.82 units, and total profit T = $3803.499.

Figure 6 shows that the profit function increases with respect to the increased selling
price (p), cycle time (T¢), and manufacturer’s carbon emission reduction level (R.), and
the profit function becomes optimum for optimum selling price p* = $260.66, optimum cycle
time T, = 6.40 months, and manufacturer’s carbon emission reduction level R} = 0.638.
After the optimum point indicated by the green star marker, the profit function decreases,
although the selling price and the cycle time increase. This behavior also confirms the
concavity nature of the profit function.

Example 2. (Case II) All the parameters are the same as in Example 1. For a single payment
model, the supplier offers v = 5%. Further, the length of time during prepayment x = 0.5 years
and retailer interest rate of loan from any financial institutes ¢ = 3%.

We obtain the optimal solutions, per unit selling price p* = $257.62, replenishment
time T¢ = 6.11 months, order quantity ) = 327.08 units, and total profit 7y = $4083.795.

If we consider manufacturer’s carbon emission reduction level (R.) and selling price
(p) as decision variables and cycle time (Tc = 6.12 months) as constant, then we obtain the
optimal solutions of per-unit selling price p* = $ 257.83, manufacturer’s carbon emission
reduction level R} = 0.63, order quantity () = 328.48 units, and total profit Ty = $4086.035.

Again, if we consider manufacturer’s carbon emission reduction level (R.) and cycle
time (T¢) as decision variables and selling price (p = $257.62) as constant, then we obtain
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the optimal solutions as manufacturer’s carbon emission reduction level R} = 0.65, cycle
time T¢ = 6.29 months, order quantity Q) = 338.84 units, and total profit Ty = $4086.235.

When selling price (p), cycle time (T¢), and manufacturer’s carbon emission reduc-
tion level (R.) are decision variables, then optimal solutions are per-unit selling price
p* =$257.96, cycle time T¢ = 6.31 months, and manufacturer’s carbon emission reduction
level R} = 0.65, order quantity ) = 338.54 units, and total profit Ty = $4086.305.

For this example, Figure 7 confirms the concavity nature of the profit function with
respect to the two decision variables.

Figure 8a shows that the profit declines due to growing lead time. Figure 8b confirms
that the higher discount rate produces the higher profit gaining, and Figure 8c confirms
that the total profit declines for the higher interest rate on the loan amount to collect capital.
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Figure 6. Profit function (7) regarding (a) the selling price (p); (b) cycle time (T¢); (¢) manufacturer’s
carbon emission reduction level (R,).

Example 3. (Case I) All the parameters are the same as Example 1. Some additional parameters
are as follows: number of equal prepayments before receiving order quantity n = 10, the portion of
total purchase cost 6 = 0.8, the interest rate of capital cost per year, length of time during which the
prepayments are paid x = 0.5 years, and discount rate for prepayment v = 5%.

We acquire the optimal solutions of per-unit selling price p* = $276.86, replenishment
time < ¢ = 1% months, order quantity () = 286.35 units, and total profit T = $2304.672.

If we consider manufacturer’s carbon emission reduction level (R.) and selling price
(p) as decision variables and cycle time (T = 6.21 months) as constant, then we obtain the
optimal solutions of per-unit selling price p* = $276.45, manufacturer’s carbon emission
reduction level R¥ = 0.49, order quantity () = 256.35 units, and total profit Ty = $2300.881.

Again, if we consider manufacturer’s carbon emission reduction level (R.) and cycle
time (T¢) as decision variables and selling price (p = $260.35) as constant, then we obtain
the optimal solutions of manufacturer’s carbon emission reduction level R} = 0.36, cycle
time T¢ = 6.08 months, order quantity () = 312.98 units, and total profit Ty = $2134.147.
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When selling price (p), cycle time (T¢), and manufacturer’s carbon emission reduc-
tion level (R.) are decision variables, then optimal solutions are per-unit selling price
p*=$276.99, cycle time T¢ = 7.06 months, and manufacturer’s carbon emission reduction
level R} = 0.56, order quantity ) = 289.92 units, and total profit 7y = $2305.004.

For this example, Figure 9 confirms the concavity nature of the profit function with
respect to the two decision variables.
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Figure 7. Profit function (7) with regard to: (a) the selling price (p) and cycle time (T¢); (b) the
manufacturer’s carbon emission reduction level (R;) and selling price (p); (c) the manufacturer’s
carbon emission reduction level (R.) and cycle time (T¢).

T,..(months)

Figure 10a shows that the profit is higher for a smaller number of instalments and is
smaller for a larger number of instalments. As the retailer has to pay interest for instalment-
based payment, the cost becomes higher, and the profit becomes lower. From Figure 10b,
one can confirm that the higher lead time forces a lower profit to be gained. Figure 10c
confirms that the total profit declines for higher portion payment in advance, whereas
Figure 10d assures the fact that for a higher amount of discount rate for instalment payment
in advance, the total profit increases.

5.3. Sensitivity Analysis

Table 2 shows the sensitivity analysis of the present work. One can easily observe the
robustness among the parameters. For three cases, the test has been performed for the pa-
rameters within the range of —20% to +20%.Some critical observations can be summarized
based on the sensitivity table (Table 2):

a.  The market potential (¢) is positively correlated with the integrated profit. The
selling price is correlated similarly, but the cycle length interacts negatively. One can
detect the continuous rise in profit and selling price with growing market potential
(1) for all these three cases, and the profit becomes maximum for Case II, whereas
the selling price, as well as cycle length, become minimum.
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Figure

The total profit and selling price decline for all three cases as the price elasticity
parameter () increases. The cycle length behaves in the opposite direction. One can
observe the highest profit at the minimum value of the price elasticity parameter (7y)
for a discount on a single-instalment payment (Case II).

The total profit increases for all three cases with higher values of carbon emission
reduction level (R¢). The selling price and the cycle length show the same character-
istics. The total profit is comparatively much lower in Case I as the instalment policy
creates an extra cost. The profit is best in Case II, since the discount in purchasing
cost influences higher profit gaining.

For all three cases, the ordering cost ({), as well as the holding cost (%), have a direct
impact on total profit. The higher values of those two costs create a lower profit
and vice versa. The increasing ordering charge or holding charge means a decline
in profit. It is easy to observe the significant consequence of this fact for all three
cases. A similar type of effect has been noted for fluctuations of the per-unit purchase
cost (w).

The larger the number of trips (N¢) the lesser the profit becomes since an extra trip
means it needs an additional fixed cost, variable cost, fuel, labor, etc. Therefore, the
profit becomes lower for the intensifications of trips. The travel distance (¢), fuel
cost («), fuel consumption per ton of payload (c,), and product weight (w,) have
similar impacts on profit as those can add additional expenses. Any longer distance
brings additional cost in the expenses, so reduction of distance can optimize the
profit, which is numerically true, as shown in the sensitivity table.

The implications of carbon emission cost on transportation cost have important roles
in profit gaining. Increasing values of carbon emission cost per unit distance (c,) and
carbon emission cost per unit item per unit distance (ci) force the total profit to be
less in all three cases.
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8. Total profit profile associated with single payment-based payment in advance parameters.

(a) describes the total profit against different lead times, (b) describes the total profit for different
discount rates due to instalment-based payment in advance, and (c) shows the profit vs. interest rate

on the

loan amount.
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Figure 9. Profit function (7) with regard to: (a) the selling price (p) and cycle time (T¢); (b) the
manufacturer’s carbon emission reduction level (R.) and selling price (p); (c) the manufacturer’s

carbon emission reduction level (R.) and cycle time (T¢).
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Figure 10. Total profit profile associated with instalment-based payment-in-advance parameters.
(a) describes the total profit against the number of instalments, (b) shows the total profit for different
lead times, (c) describes the profit vs. payment in advance portion, and (d) describes the total profit
for different discount rates due to instalment based payment in advance.
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Table 2. Sensitivity Analysis.

Parameter Change Changed Case 1 Case I1 Case 111
(Base) in % Value r T, Profit (tn) p T, Profit () p T, Profit (7)
20% 240.000 307.119 5.822 5033.220  288.058 5.311 7382.136  290.771 5.376 7020.964
(200) 10% 220.000 290.755  6.428 3311.817 271.614 5.756 5278.759  274.336 5.839 4971.943
¥ —10% 180.000 258,518  8.618 893.981  238.977 7.150 2089.039  241.740 7.313 1891.779
—20% 160.000 243.186 11.289 209.085  222.937 8.402 1007.654  225.755 8.676 866.120
20% 0.720 247.554  9.192 510.321  227.756 7.208 1636.208  230.539 7411 1443.080
(0.60) 10% 0.660 259.677  8.058 1090.069  240.206 6.729 2446.337  242.962 6.878 2223.500
At —10% 0.540 292.835  6.698 3116.149 273.686 6.012 4923224  276.409 6.097 4641.829
—20% 0.480 315.870  6.240 4772288  296.810 5.732 6801.839  299.523 5.797 6491.457
20% 2.400 274.676  7.269 1943.027  255.402 6.332 3529.771  258.138 6.443 3276.993
@) 10% 2.200 274595  7.274 1936.966  255.320 6.336 3521.782  258.057 6.447 3269.278
U —10% 1.800 274434 7284 1924.869 255.157 6.342 3505.830 257.894 6.454 3253.873
—20% 1.600 274353  7.290 1918.833  255.075 6.346 3497.867 257.812 6.458 3246.183
20% 0.600 274.729  7.375 1935.516  255.447 6.424 3521.148 258.185 6.537 3268.518
R 10% 0.550 274.621  7.325 1933.370  255.342 6.380 3517.653  258.079 6.492 3265.220
c
(0.50) —10% 0.450 274411  7.238 1928.139  255.137 6.302 3509.587 257.873 6.413 3257.564
—20% 0.400 274309  7.201 1925.044  255.037 6.270 3505.001 257.773 6.380 3253.193
20% 600.000  600.000 7.328 1927.490 255.259 6.381 3509.871  257.997 6.493 3257.708
(500) 10% 550.000  550.000 7.304 1929.198 255.249 6.360 3511.833 257.986 6.472 3259.636
X —10% 450.000 450.000 7.255 1932.633  255.228 6.318 3515.777  257.965 6.429 3263.512
—20% 400.000  400.000 7.230 1934.359 255.217 6.297 3517.759  257.954 6.408 3265.459
20% 1200.000 274.705 7.661 1904.138  255.402 6.667 3483.047 258.143 6.785 3231.349
Z (1000) 10% 1100.000 274.611 7.472 1917.355  255.321 6.505 3498.230  258.060 6.620 3246.269
—10% 900.000 274416  7.082 1944.839 255.153 6.169 3529.792  257.889 6.277 3277.285
—20% 800.000 274314  6.879 1959.165 255.066 5.994 3546.236  257.799 6.099 3293.445
20% 2.400 274874  6.665 1880.559  255.547 5.798 3455.949  258.290 5.901 3204.722
n Q) 10% 2.200 274.698  6.951 1905.144 255.396 6.050 3484.203 258.136 6.157 3232.485
v —10% 1.800 274322  7.661 1958.047  255.072 6.675 3544953 257.806 6.792 3292.184
—20% 1.600 274120  8.112 1986.783  254.898 7.072 3577.924  257.628 7.196 3324.587
20% 180.000 293.494 8.787 814.828  270.045 7.024 2257.755  273.355 7.211 2013.351
(150) 10% 165.000 283.949 7.923 1321.012  262.628 6.655 2853.657  265.649 6.798 2602.859
w —10% 135.000 265.149 6.774 2643.576  247.869 6.065 4237982  250.326 6.152 3989.230
—20% 120.000 255.831 6.363 3458.375  240.517 5.824 5026.037 242.696 5.893 4785.642
20% 240.000 274.630 7.510 1914.685 255.338 6.538 3495.164  258.077 6.653 3243.255
Fe (200) 10% 220.000 274573  7.396 1922.735  255.288 6.439 3504.411 258.026 6.553 3252.342
c —10% 180.000 274.456  7.161 1939.223  255.187 6.237 3523.344 257.924 6.347 3270.948
—20% 160.000 274.396  7.042 1947.672  255.136 6.134 3533.044 257.871 6.242 3280.480
20% 10.000 276.047 10.344 1719.361  256.552 8.967 3270.326  259.315 9.130 3022.364
N: (6) 10% 8.000 275.654  9.558 1772.825 256.217 8.296 3331.964 258.972 8.445 3082.910
t —10% 4.000 274766  7.783 1895.591  255.455 6.772 3473.225 258.196 6.892 3221.698
—20% 2.000 274246  6.742 1968.856  255.007 5.876 3557.357  257.739 5.979 3304.374
20% 120.000 277.083 7.515 1751.504 257.773 6.508 3276.862  260.513 6.627 3032.791
£(100) 10% 110.000 275.798  7.396 1840.244  256.505 6.423 3394.380 259.244 6.538 3146.228
—10% 90.000 273233  7.166 2023.510 253.972 6.257 3635.126  256.708 6.365 3378.819
—20% 80.000 271953  7.056 2118.033  252.707 6.176 3758.353  255.441 6.281 3497.972
20% 1.200 274550  7.349 1925991 255.268 6.399 3508.150  258.006 6.512 3256.016
£ ) 10% 1.100 274532 7314 1928.446  255.253 6.369 3510.969 257.991 6.481 3258.787
¢ —10% 0.900 274497 7244 1933.392  255.223 6.309 3516.648 257.960 6.420 3264.368
—20% 0.800 274479  7.209 1935.882  255.208 6.278 3519.508 257.944 6.389 3267.179
20% 0.360 276.872  7.495 1765910 257.565 6.493 3295.975  260.306 6.611 3051.237
« (0.30) 10% 0.330 275.693  7.386 1847.598 256.401 6.415 3404.086  259.140 6.530 3155.600
: —10% 0.270 273.338  7.176 2015.853  254.076 6.264 3625.122 256.811 6.372 3369.148
—20% 0.240 272.162  7.075 2102417 252914 6.190 3738.045 255.648 6.296 3478.330

174



Fractal Fract. 2022, 6, 26

Table 2. Cont.

Parameter Change Changed Case 1 Case I1 Case 111

(Base) in % Value r T, Profit (tn) p T, Profit () p T, Profit (7)

20% 1.800 276.837  7.423 1770.736  257.535 6.432 3301.545 260.275 6.549 3056.708

¢y (1.50) 10% 1.650 275.675  7.350 1850.041  256.386 6.385 3406.898  259.125 6.499 3158.363

[ —10% 1.350 273355  7.211 2013.351  254.091 6.294 3622.255  256.827 6.403 3366.330

—20% 1.200 272197 7.144 2097.353  252.944 6.250 3732.257  255.678 6.356 3472.639

20% 0.600 276.837  7.423 1770.736  257.535 6.432 3301.545 260.275 6.549 3056.708

wp 10% 0.550 275.675  7.350 1850.041  256.386 6.385 3406.898  259.125 6.499 3158.363

(0.50) —10% 0.450 273.355  7.211 2013.351  254.091 6.294 3622.255  256.827 6.403 3366.330

—20% 0.400 272197  7.144 2097.353  252.944 6.250 3732.257  255.678 6.356 3472.639

20% 0.036 274518  7.286 1930.418 255.241 6.345 3513.234  257.978 6.457 3261.013

(0.03) 10% 0.033 274516  7.283 1930.666  255.240 6.342 3513.518 257.977 6.454 3261.292

Ce (0 —10% 0.027 274513  7.276 1931.160 255.237 6.336 3514.086 257.974 6.447 3261.850

—20% 0.024 274511  7.272 1931.408 255.235 6.333 3514.370 257.972 6.444 3262.129

20% 0.024 274.721  7.292 1916.421  255.442 6.347 3494.684  258.180 6.459 3243.109

0.02) 10% 0.022 274618  7.286 1923.661 255.340 6.343 3504.237  258.077 6.455 3252.334

Gk (- —10% 0.018 274412  7.273 1938.177  255.136 6.335 3523.379  257.873 6.446 3270.820

—20% 0.016 274308 7.267 1945454 255.034 6.331 3532969 257.771 6.442 3280.081

5.4. Managerial Implications

The managerial implications of this sustainable inventory management study in terms

of pricing strategies, low carbon preferences, suitability of discount policy, and impact of
payments in advance are vast:

(i)

(ii)
(iif)

(iv)

From the three observed cases, the lowest selling price is obtained when the payment
in advance is performed in a single payment. Further study also confirms that profit is
higher for a smaller number of instalments; hence, managers can optimize the number
of installments in this direction considering their financial condition.

The case with a single payment also results in a lower selling price. It is beneficial for
customers and increases the demand level.

One can take important pricing decisions from the study and maintain a healthy profit
margin by incorporating these strategies and simultaneously observing the nature of
the customers.

This study provides some insights into how preferences for low carbon can influence
the sales of the retailer and in which way a manager can maintain an eco-friendly
inventory. This study shows that the total profit increases with higher values of carbon
emission reduction level and higher preferences for low carbon among customers.

6. Conclusions

This paper presents a low-carbon preference inventory model with selling price and

carbon-emission-reduction-dependent demand. Some major issues solved through this
model are:

V)
(i)

(iif)

(iv)

The optimal replenishment rate clinging to the commencement of payment in advance
has been successfully integrated and offers some significant results.

Simultaneous integration of discount policy, payment in advance to the selling price,
and reduction of carbon-emission-dependent demand work efficiently. It provides
some techniques for the retailer to manage inventories profitably.

A smaller number of instalments of the payment in advance increase the profit. This
study shows that the case with a single payment results in a higher total profit and a
lower selling price.

With the increasing customers’ preferences for environmentally friendly products,
retailers should increase the effort for reducing emission levels.
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Therefore, to maximize profit, this study recommends that retailers respond to the
increasing customers’ preferences for low carbon by promoting environmentally friendly
products. Simultaneously, retailers should attract more customers by setting a lower price
by minimizing the number of instalments to take advantage of the discounts offered.

However, this model has limitations in terms of exposition, choice of variables, incor-
poration of marketing strategies, etc. This model can easily be extended by incorporating
trade-credit policy [40,44,45], including some carbon emission regulations [33,46] and tak-
ing more than one player, e.g., a vendor-buyer system [47,48]. This study also does not
allow for shortages; hence, further research may consider shortages with a full or partial
backlog. Moreover, the retailer can dynamically purchase the inventory from the outside
supplier to reduce the financial risk and avail the full discount facilities.
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Abstract: Convexity is crucial in obtaining many forms of inequalities. As a result, there is a significant
link between convexity and integral inequality. Due to the significance of these concepts, the purpose
of this study is to introduce a new class of generalized convex interval-valued functions called
(p,s)-convex fuzzy interval-valued functions ((p,s)-convex F-I-V-Fs) in the second sense and to
establish Hermite-Hadamard (H-H) type inequalities for (p, s)-convex F-I-V-Fs using fuzzy order
relation. In addition, we demonstrate that our results include a large class of new and known
inequalities for (p, s)-convex F-I-V-Fs and their variant forms as special instances. Furthermore, we
give useful examples that demonstrate usefulness of the theory produced in this study. These findings
and diverse approaches may pave the way for future research in fuzzy optimization, modeling, and
interval-valued functions.

Keywords: (p,s)-convex fuzzy-interval-valued function; fuzzy Riemann integral; Jensen type
inequality; Schur type inequality; Hermite-Hadamard type inequality; Hermite-Hadamard—Fejér
type inequality

1. Introduction

A convex function has a convex set as its epigraph; therefore, the theory of inequality
of convex functions falls under the umbrella of convexity. Nonetheless, it is a significant
theory in and of itself, as it affects practically all fields of mathematics. The graphical
analysis is most often the initial issue that necessitates the acquaintance with this theory.
This is an opportunity to learn about the second derivative test of convexity, which is
a useful tool for detecting convexity. The difficulty of identifying the extreme values of
functions with many variables, as well as the application of Hessian as a higher dimensional
generalization of the second derivative, follows. Holder, Jensen, and Minkowski all made
early contributions to convex analysis. The next step is to go on to optimization issues in
infinite dimensional spaces; however, despite the technological sophistication required to
solve such problems, the fundamental concepts are quite similar to those underlying the
one variable situation. Despite numerous applications, many contemporary difficulties
in economics and engineering, the relevance of convex analysis is well recognized in
optimization theory [1-3], and the idea of convexity no longer suffices.

Over the years, remarkable varieties of convexities, such as harmonic convexity [4],
quasi convexity [5], Schur convexity [6], strong convexity [7,8], p-convexity [9], fuzzy
convexity [10,11], fuzzy preinvexity [12] and generalized convexity [13], p-convexity [14]
and so on, have been introduced to convex sets and convex functions. A fascinating field
for research is the definition of convexity with an integral problem. Therefore, several
authors have identified a great number of equalities or inequalities as applications of convex
functions. The representative results include Gagliardo-Nirenberg-type inequality [15],
Hardy-type inequality [16], Ostrowski-type inequality [17], Olsen-type inequality [18],
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and the most commonly known inequality of, namely, the H-H inequality [19]. Similarly,
many authors have devoted themselves to study the fractional integral inequalities for
single-valued and interval-valued functions, see [20-28].

In ref. [29], the enormous research work fuzzy set and system has been dedicated on
development of different fields, and it plays an important role in the study of a wide class
problems arising in pure mathematics and applied sciences including operation research,
computer science, managements sciences, artificial intelligence, control engineering and
decision sciences. Recently, fuzzy interval analysis and fuzzy interval-valued differential
equations have been put forward to deal the ambiguity originate by insufficient data in some
mathematical or computer models that determine real-world phenomena [30-40]. There
are some integrals to deal with fuzzy-interval-valued functions (in short, F-I-V-Fs), where
the integrands are F-I-V-Fs. For instance, Osuna-Gomez et al. [41], and Costa et al. [42]
constructed Jensen’s integral inequality for F-I-V-Fs through a Kulisch-Miranker order
relation, see [43]. By using the same approach, Costa and Roman-Flores also presented
Minkowski and Beckenbach’s inequalities, where the integrands are F-I-V-Fs. This paper is
motivated by [42—44] and especially by Costa et al. [45] because they established a relation
between elements of fuzzy-interval space and interval space, and introduced level-wise
fuzzy order relation on fuzzy-interval space through a Kulisch-Miranker order relation
defined on interval space. For more information related to fuzzy interval calculus and
generalized convex F-I-V-Fs, see [46-61].

Inspired by the ongoing research work, the new class of generalized convex F-I-V-Fs
is introduced, which is known as (p, s)-convex F-I-V-Fs. With the help of this class and
fuzzy Riemann integral operator, we introduce Jensen, Schur, and fuzzy interval H-H
type inequalities via fuzzy order relation. Moreover, we show that our results include
a wide class of new and known inequalities for (p,s)-convex F-I-V-Fs and their variant
forms as special cases. Some useful examples are also presented to verify the validity of
our main results.

2. Definitions and Basic Results

Let K¢ and F¢(R) be the collection of all closed and bounded intervals, and fuzzy
intervals of R. We use Kl to represent the set of all positive intervals. The collection of all
Riemann integrable real-valued functions, Riemann integrable I-V-Fs and fuzzy Riemann
integrable F-I-V-Fs over [t, s| is denoted by Ry, s)p IR, o), and FR(y, o)), respectively.
For more conceptions on interval-valued functions and fuzzy interval-valued functions,
see [36,42—44]. Moreover, we have:

The inclusion “ C ” means that

¢ Cyifandonlyif, [¢s, &*] C [y« 1*], ifand only if . < &y, &* <77, 1)
forall [7~,, 7*], [+, 1*] € Kc.
Remark 1 ([43]). The relation “ <; ” defined on K¢ by
[#., ] <1 [, n*]ifand only if #~, < 5., #* <y, )
forall [#~, 7], [+, n*] € Kc; itis an order relation.

Proposition 1 ([7]). Let F¢(R) be a set of fuzzy numbers. If §, @ € F¢(R), then relation
“ < ” defined on F¢(R) by

¢ < wifand only if, [¢]? <; [@]?, forall ¢ € [0, 1]; (3)
this relation is known as partial order relation.

Theorem 1 ([50]). Let ¢l : [t, s] C R — Fc(R) be a F-I-V-F, whose ¢-levels define the family
of I-V-Fs i, : [t, s] C R — K¢ are given by iy () = [t (52, @), L (5, ¢)] for all € [t, s]
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and for all ¢ € (0, 1]. Then, il is fuzzy Riemann integrable over [t, s] if, and only if,
iy (52, @) and LU* (3¢, @) both are Riemann integrable over [t, s|]. Moreover, if il is fuzzy
Riemann integrable over [t, s], then

(FR) [(869a0)" = (R ["s.Geg)in, (R) [0 Gagitn) = (R) [Tty @
forall ¢ € (0, 1].

Definition 1 ([10]). Let K be a convex set. Then, F-I-V-F {l: K — F¢(R) is named as a
convex F-I-V-F on K if the coming inequality

WE+ (1= 0y) < LU(e)+(1 - )U(y) ®)

iswvalid forall, y € K, ¢ € [0, 1], where () = 0.1f (5) is reversed, then 4l is named as a
concave on [t, s]. ilis affine if and only if it is both a convex and concave function.

Definition 2. Let K, be a p-convex set and s € [0, 1]. Then, F-I-V-F {: K, — Fc(R) is
named as a (p, s)-convex F-I-V-F in the second sense on K, such that

u(w LAy ) LU T(1 - O U(y), ®)

forall 5, y € Kp, ¢ € [0, 1], where U(s) = 0. If (6) is reversed, then {l is named as a
(p,s)-concave F-I-V-F in the second sense on [t, s]. ilis (p, s)-affine if and only if it is both
(p,s)-convex and (p, s)-concave F-I-V-F in the second sense.

Remark 2. The (p, s)-convex F-I-V-Fs in the second sense have some very nice properties
similar to convex F-I-V-F:

- If we attempt to take &l as (p, s)-convex F-I-V-F, then we can obtain that Yl is also
(p,s)-convex F-I-V-F, for Y > 0;

- If we attempt to take both F and  both as (p, s)-convex F-I-V-Fs, then we can obtain
that max (F (»),(3)) is also a (p,s)-convex F-I-V-F.

We now discuss some new and known special cases of (p, s)-convex F-I-V-Fs in the
second sense:

- If we attempt to take s = 1, then from (p,s)-convex F-I-V-F, we achieve p-convex
F-I-V-F, that is

u([w - Wﬁ) <UGATA-DUW), ¥ = yeK T 1. ()

- If we attempt to take p = 1, then from (p,s)-convex F-I-V-F, we achieve s-convex
F-I-V-F, see [13]; that is,

U+ (1=0)y) S TUG)F(1 =) U(y), Voo, y €K, L €0, 1], s €0, 1. (8)

- If we attempt to take p = 1 and s = 1, then from (p,s)-convex F-I-V-F, we achieve
convex F-I-V-F, see [13,36], that is

UG+ (1=0)y) S LUG)F(A - DU(y), ¥V = y €K, T €0, 1]. ©)

Theorem 2. Let K, be p-convex setand i : K, — Fc(R) be a F-I-V-F, whose ¢-levels define
the family of IVFs &, : K, C R — K¢t C K¢ are given by

Uy (52) = [t (2, @), W (5, 9)], (10)
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for all € Kj, and for all ¢ € [0, 1]. Then, il is (p,s)-convex F-I-V-F in the second sense on
Kp, if and only if, for all ¢ € [0, 1], L (22, @) and LL* (>, @) both are (p,s)-convex functions
in the second sense.

Proof. Assume that, for each ¢ € [0, 1], £l (3¢, @) and £*(3¢, @) are (p, s)-convex function
in the second sense on K. Then, from Equation (6), we have

(164 1= 001F, 9) < EUGs )+ (-0l 9), Yy €Ky L0, 1),
and
w (164 (1= D071, 9) <8 )+ (-0 9,0y €Ky, T 0,1
Then, by Equation (10), we obtain
(i + a-owh) = [ (16 + - 0w o), v (e + a-0w1h, o) .

<18 (5, @), TUW (o, @)+ [(1 -0 (Y, @), (10U (y, 9)],
that is

u(w - Wﬁ) < PUG)T (- O M) 7y € Ky, L€ [0, 1.

Hence, il is (p, s)-convex F-I-V-F in the second sense on K.
Conversely, let i be (p,s)-convex F-I-V-F in the second sense on K. Then, for all
»%,y € Kyand ¢ € [0, 1], we have

u(w - M%) LU T - O U(y).

Therefore, from Equation (10), we have

sl + - 0wH ) = (s (16 + - 001, 0), wr (6 + - 0w, o) |

Again, from Equation (10), we obtain

TYp(3)F(1 =)Wy (50) = [ (35, @), TW (52, @) + [(1 = 0)’th(y, @), (1= D’W (v, 9)],

Then, by (p, s)-convexity in the second sense of &I, we have

. (W La-owt, <p) <TG )+ (1- D8y, ),
and

w (W La-wnt, <p) <O (e, )+ (1- 0P, ),
for each ¢ € [0, 1]. Hence, the result follows. [J

Remark 3. On the basis of Theorem 2, we consider the special situation as below:

- If we attempt to take U, (5, ¢) = U* (32, @) with ¢ = 1, then from Definition 2, we
obtain the (p, s)-convex function, see [46];

- Ifweattempt to take L, (52, @) = *(3¢, ¢) with ¢ = 1and s = 1, then from Definition
2, we obtain the p-convex function, see [9];
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- If we attempt to take Uy (52, ) = U*(3, @) with ¢ =1, p = 1 and s = 0, then from
Definition 2, we obtain the P-function, see [47].

Example 1. We consider the F-I-V-F {: [0, 1] — F¢(R) defined by

{ 5oy o €0, 25F]

250 g€ (2, 4o (11)

0 otherwise,

U()(0) =

Then, for each ¢ € [0, 1], we have {,() = [2¢F, (4 —2¢)"]. Since end point
functions U, (5, ¢) and L* (s, @), both are (p, s)-convex functions in the second sense for
each ¢ € [0, 1] and s € [0, 1]. Hence, £I(5) is (p, s)-convex F-I-V-F in the second sense.

3. Discrete Inequalities for (p, s)-Convex F-I-V-F in the Second Sense

In the following, we establish the following result:
Theorem 3. (Discrete Jensen type inequality for (p,s)-convex F-I-V-F) Let w; € RT,
tieft s, (j=123,...,k k>2)and U:[t s] = Fc(R) be a (p,s)-convex F-I-V-F,

whose ¢-levels define the family of I-V-Fs §l, : [t, s] C R — K¢ are given by i, () =
(Ui (50, @), U (52, 9)] for all € [t, s| and for all ¢ € [0, 1], then

1 k % w;i \*®
u({wkam” )42?(@)11(

j=1
where Wy = £t w;. If il is (p, s)-concave F-I-V-F, then inequality Equation (29) is reversed.

t), (12)

Proof. When k = 2, then inequality Equation (12) is true. Considering that inequality
Equation (29) is true for k = n — 1, then

1 n—1 % 1 (A]] s
Ul | o witi? <Y < > Ut
W,_1 ]; 17 Z:]71 W1 (])

Now, let us prove that inequality (12) holds for k = n.

WX }
u witi?
171
=
Wn—z 1 T

1
2 P
Wy—1 + wy Wy—1 Wn
= witf + 2 ( tp? + ——t ”) .
( Wi Wy = 17 Wi Wy +wn " Wp1+wn "

Therefore, for each ¢ € [0, 1], we have

1

1 & ’

1

iy if}w-t'p '
=kl /¢
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_ Wy—2 w, 1+w Wy1 W

- u* ( Vy\’/n t]p +75 . (wnfyl"*'wn tnilp + anl';"‘]ﬂ tnp):| ,q)>

g Wy—2 P 4 Wy—1+wn Wil g p t, P

= Wo Wz iy 1 W, oy tn? + GG r(P
1

< Zn72 wj Su (t‘ )+ Wy—1+Wn Su Wy—1 Py Wn__tp ?

— ~j=1 n * ]’q) Wi * Wy—1+wn tu1 Wy — l‘HUn n
1

-2 Wi\« . Wy ]+w . Wy ﬁ
< Ej:l <7) U (t/’ ) ( n) u Wy 1+wnt” 17+ Wy ]+wnt”p

ST () )+ (2 | () )+ zaa,» )
< T (W) W h9) + (“" 1*“") (a2 ) W 0) + (%) W (50 )]
<2 () e 0) + [ (2) et 1,<p)+ (%—)s (b0 9)]
<y () w(t Kw,,nl 19+ (8 1 ()

s
wp s

w,
From which, we have
1
1 r 1 &
u* AT 7 7 u* AT
[ ( WVl (P) ( WVl =1
SN P C
1
1 n v 14 n ]
U Wn;w/t] < <W ) L[(t]),

and the result follows. [
If wy = wy = w3 = -+ = wy = 1, then Theorem 3 reduces to the following result:

)
—) *
)u

I
\rg
LN
TN

n

j=1

that is,

Corollary 1. Lets € [0, 1] t; € [t, s],. (j=1,2,3,..., k, k>2) and i: [t, s] = Fc(R) be
a (p,s)-convex F-I-V-F, whose ¢-levels define the famlly of -V-Fs Uy : [t, s] CR — K¢t
that are given by i, (5) = [t (2, @), U* (5, ¢)] for all € [t, s] and for all ¢ € [0, 1J; then,

u( Hz};ltjp} ”) e (%) u(t). (13)

If Lis a (p, s)-concave F-I-V-F, then inequality Equation (13) is reversed.

The next Theorem 4 gives the Schur-type inequality for (p,s)-convex F-I-V-Fs.
Theorem 4. (Discrete Schur-type inequality for (p,s)-convex F-I-V-F) Let s € [0, 1] and
&t s] = Fe(R) be a (p,s)-convex F-I-V-F, whose ¢-levels define the family of IVFs
Up:[t, s] CR = K¢t are given by Uy(sc) = [Ui(3, ), 8*(s¢, ¢)] for all € [t, s] and
for all (S [0 1] Ifty, tp, t3 € [t S] such that t; < tp < t3 and t3” — 17, t37 — t7,
tr? — 17 € [0, 1], we have

(" —t7)°U(tr) < (t37 — &P )*U(ty) + (P — t57)U(ts). (14)
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If $lis a (p, s)-concave F-I-V-F, then inequality Equation (14) is reversed.
Proof. Let t; such that L < t; < U@(Gi=1213...,k), (ts¥@ — t1”)s>0. Then, by hypothesis,
we have X
¥ — P \*  (t3F — tof)° and (2787 (P —tP)
tP —t17 ) (3P —tyP)° s —tP ) (P —tyP)°
Consider § = giigz, then t,¥ = {t;7 + (1 — {)t3. Since il is a (p,s)-convex F-I-V-F
then, by hypothesis, we have

t3P — P \° P — 7 \°
) < [ =—2 ) Ut Z ) 8U(tg).
() < (E—y ) 8+ (1) ute)

Therefore, for each ¢ € [0, 1], we have

[ENAN PP \°
Ul 9) < (73 ) et p)+ (5707 ) Wit p),

® PP\ ¥ PP\ (15)
Wt ) < (F=8) Wit o)+ () Wit e)
_ (PP’ (tpP—t;P)°
= (e (0 9) gyt (6, 9) (16)
_ (PP 4 (eP=ur)y

(tsP—t p)bu*(tlr (P) (tsP—t p)su* (tSr (P)

From Equation (16), we have

(57 — ") (g, ) < V
(57 —t17)°W (ta, @) < (137 — 0P )’ (b, @) + (27 — ta7) "W (83, 9),

that is

[(ta7 —t17)° (2, ), (37 —t17)°U (2, )]
<1 (67 = 02F) (b, @) + (R — 6P)8h(t3, @), (7 — 0P )8 (b, @) + (0F — taF) U (t3, 9)].

Hence,
(t3" — t17)°U(ta) < (37 — 02P)°U(ty) + (P — t47)°U(t3).

O

A refinement of Jensen type inequality for (p,s)-convex F-I-V-F is given in the follow-
ing theorem.

Theorem 5. Lets € [0, 1], wj € RT, t € [t s], j=1,23,...,,k k>2) and
i t, s] = Fc(R) be a (p,s)-convex F-I-V-F, whose ¢-levels define the family of I-V-Fs

Up: [t, s CR = K¢ are given by Uy (5) = [U(52, 9), U* (52, ¢)] for all € [t, s] and for
all p € [0, 1]. If (L, U) C [t,s], then

yk wj Su(t.) <Yk u ’ @i Su(L )+ - i Ll(u ) 17)
j=1 Wk 7)Y =j=1 ur —Lpr Wk P UP LP W P

where Wy, = 2}‘:1 w;. If tlis (p, s)-concave F-I-V-F, then inequality Equation (17) is reversed.

Proof. Consider t; such that L < t < U(j=1,2,3,..., k). Then, by hypothesis and
inequality Equation (15), we have

at) < (griy ) 8t + (Grry ) St
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Therefore, for each ¢ € [0, 1], we have

w(t9) < (i ir) W (Lg) + (frr) (U 9)

w(t,9) < (o tr) W (Lo) + () W (Ug).
The above inequality can be written as
(i) o) < (tr) (i) o+ () () wewor
()8 ) = (5 o)+ () () et
Taking the sum of all inequalities (18) forj =1, 2, 3,..., k, we have
£ (1) (o) <o ((wetr) (W) o) + (tmp) () Woe)),

Wi
£ (1) W (ho) <2 () (W) w o)+ (tmp) () e We)),

20~ i )]
WY () e, wr) ()
<1 {zjk ( +((UL’:L§’;)) ((Vé);{)) :; *((Luf";) ) Z;,‘_1( +((Uz/;; Lg;)) ((‘%)) 1; *(fu¢;) )]
2 () (o) e, wel o (o) (o) e, s w,e)

=Zf:1(52:22)(;";) $o(L) + T 1< f;) <%>Su¢(m.
Thus,
2;(:1<%()5 () < o= <<ZZ_ZZ>S(;\Z>SM(L)+<M>S(%>Su(u)>,

and this completes the proof. [

We now consider some special cases of Theorems 3 and 5.
If $L, (32, ¢) = Ui (¢, @), then Theorems 3 and 5 reduce to the following results:

Corollary 2 ([21]). (Jensen inequality for (p,s)-convex function) Let s € [0, 1], w; € R,
tj€ ts,(j=1,23,..., k k>2)andlet 4: [t s] = R" be a non-negative real-valued
function. If £l is a (p, s)-convex function, then

1 k 14 % k w] °
u Wk];wjtj SEJ:l(W) U(t), (19)

where Wy = 2}‘:1 w;. If sl is (p, s)-concave function, then inequality (19) is reversed.
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Corollary 3.Lets € [0, 1],wj e RT,tj € [t, s, (j=1,2,3,..., k k>2),and & : [t, s] — RT
be a non-negative real-valued function. If {lis a (p, s)-convex function and ty, t, ..., tj €
(L, U) C [t ], then

S\ S uvr —t.pP\°* N\ S P —LP\°® S\ S
wia () 500 < (i) (i) oo+ (555 () v o

where Wy = Z}‘:] w;. If ilis a (p, s)-concave function, then inequality (20) is reversed.

4. Hermite-Hadamard Type Inequalities for (p,s)-Convex F-I-V-F in the Second Sense

In this section, we will continue with the H-H inequality for (p, s)-convex fuzzy-I-V-Fs
as well as the fuzzy-interval H-H Fejér inequality for (p, s)-convex fuzzy-I-V-Fs using the
fuzzy order relation. Firstly, we start with the following H-H inequality for (p,s)-convex
fuzzy-I-V-Fs:

Theorem 6. Let i : [t, s] — Fc(R) be a (p,s)-convex F-I-V-F, whose ¢-levels define the
family of I-V-Fs. i, : [t, s] C R = K¢ are given by iy () = [ (32, @), U* (3¢, ¢)] for all
€[t s]and forall ¢ € [0, 1]. If Sl € FR ), then

s P17 . L

If sis a (p, s)-concave F-I-V-F, then

25111([“7;3}7}”) - spﬁt?’ (FR) /ts 2PV () d e % 2)

>

Proof. Let il be a (p, s)-convex F-I-V-F. Then, by hypothesis, we have

zsu([tp;sp] ’17) < u([w (1 g)#ﬁ)—?ﬂ([(l o +gspﬁ>.

Therefore, for each ¢ € [0, 1], we have

2. ([242])"9) <t 100+ 1-091h0) +a1(0- O + &),
2511*([”’55"]%,@ SM*([ét’“r (1 —5>spﬁ,rp) (1= O+, 9).

Then,

==

2 o ([252] o)t < s (le+ (1= 0159 )de+ [0 - 00 + 65,0,
2w ([25]7 0 )ae < w100+ - 0910 e+ [1(1- O + 850, )t
It follows that

2571u*([tv§sp] %/(P

_ p
28 111* ([t 42rs

< sF’ifP fts %pilu*(%/ ?)d%/

o [ (o g

=
N
==
-
~
IN

That is,

187



Fractal Fract. 2022, 6, 63

1 1
P Plr P Plr
2571 gy, vrs p,(p , s p,q) < /%” Y0y (5, @)doe, / 3P (5, @)dse |
2 2 sF’ —tv
Thus,
1
s—1 tp+sﬂ v p /-s p—1
2 u({ 5 < 1 (FR) A 2P () d s (23)
In a similar way as above, we have
P (FR) /'S P W (o) < — [0 TU(s)]- 24)
sP—tF t Ts+1

Combining Equations (23) and (24), we have

2571 u({tp;sp} p) < ﬁ (FR) ‘/ts 3P (50)d e < si] [L1(t) Fu(s)].

Hence, we obtain the required result. [J

Remark 4. On the basis of Theorem 6, we consider the certain the special situation as
below:

- If we attempt to take U, (3¢, ¢) = U* (3, ¢) with ¢ = 1, then we achieve the (p,s)-
convex function, see [9];
- If we attempt to take s = 1, then we achieve the result for p-convex F-I-V-F-:

P P v S u ~
ﬂ({t 42_5 }p> < spftp (FR)./t P MU (o) dae = M; 25)

- If we attempt to take p = 1, then we achieve the result for s-convex F-I-V-F, see [13]:

t+s 1 U(t)+LU(s)
U<T> S — — (FR)/ U(se)dse < Ter1 (26)
- If we attempt to take s = 1 and p = 1, then we achieve the result for p-convex F-I-V-F,
see [13]: B
S
u<t+?s> < % (FR) / U(se)doe < %; @7)
- Jt

- If we attempt to take U, (>, ¢) = U* (5, ¢) with ¢ = 1, then we acquire the result for
classical (p, s)-convex function, see [21]:

1
s—1 tP+SP v / p—1
2 u({ 5 <3 7tp P18 (5

- If we attempt to take L, (3¢, @) = U*(2, ¢) with ¢ = 1 and s = 1, then we acquire the
result for classical p-convex function:

u({tp“pr) <’ _(® /ts ez < HOTHE) o)

7 HOFUE)] @)

2 T sP—tP 2 !
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- If we attempt to take U, (5, ¢) = U*(2, ¢) with, 9 =1, p = 1 and s = 1, then we
acquire the result for classical convex function:

u<t+Ts) < ﬁ (R) /t U(se)dse < w . 0)

Example 2. Let p be an odd number and s € [0, 1], and the F-I-V-F {L: [t, s] = [2, 3] — F¢(R)

defined by
(2:7;}), oe [0,2*%%]
U)o = 2(“@)", ve (- 2(a )] oy
»2

0, otherwise.

Then, for each ¢ € [0, 1], we have £y () = [q) (2 - %§>, (2—-9) <2 - %g)]. Since

p
end point functions U (s, ¢) = q)<2 — %%), W, ) = 2—¢@)|2—2"2 | are (p,s)-

convex functions for each ¢ € [0, 1]. Then, {(5¢) is (p, s)-convex F-I-V-F. We now compute
the following:

N

25715.1 ( t?“rsp % > _ 47\/E(P,

1

95— 111*([ E _

spptp fts ;4!’*11,[*(%, d% = q)fz EZ zzgd%_ 504),

S,, 7 f,f P~ 1Ll*(% @)dx = (2—¢) f2 2 — 22 )dx = é(l)(Z ?),
et ¢)+M* s ¢) _ 2 \/3
Wit 4)11111‘(5 ?) _ 4- \/5(2 9),

for all ¢ € [0, 1]. That means
4—-+/10 4-+10 21 21 4—2—-V3 4—2-/3
2-9)| <1 <1 5 @,

9 — Eig %(2 —9) > (2- (p)}, forall ¢ € [0, 1],

and the Theorem 6 has been verified.
Theorem 7. Let i : [t, s] = Fc(R) be a (p,s)-convex F-I-V-F, whose ¢-levels define the

family of I-V-Fs &, : [t, s] C R — KT are given by 8, (3¢) = [t (32, ¢), &* (3¢, @)] for all
€[t s]andforall ¢ € [0, 1]. If{L € FR ), then

1 ~
oot g [E+sP]7 p / p-1 UbHFus) 1 1
4 u([ 3 ] )<<>2<Sp7tp (FR) | U(s)dxe < &1 X o} 5T (32)

where

S(GESTE >+u<[tn+sn]%>
/2

s+1

— 25*2

&1 =

()

and &1 = [, &1%], 00 = [&2,, 27

189



Fractal Fract. 2022, 6, 63

Proof. Take [t"’ , tpgsp ] , and we have

1
_ PSP _ tP4sP T p
m({wm 00 | ety } )

Ll<[€tf’+ (1 _g)@]% >J~ru({(l —é)tp+g%]%>

Therefore, for each ¢ € [0, 1], we have

zsu*qauﬂz@*”;s” 400 @wgt”ﬂ” )

<u(fora-0v2]0) +u([0-or i) o)

_— [.ctp+<1—24>i+5#+<1 gtw”’“” ? >

>

< u*([w +(1- C)‘”SP]% (|- +gw]?¢).

Consequently, we obtain

1 PysP

1 tP+sl
257221*([39’15”]”’4)) < spftp jt P lu*(% (p)d

That is,
1 1
2o (] o). (7] )
tP+sP tP+sP
Slﬁ{ft P (o, 9)d, [, %"‘lﬂ*(%wp)d”}'
It follows that
1 P45V

_ 3tV +sP ] » p z _

s—2 p—1

2 ﬂ({ 1 } )ﬁsp—tp/f 7P U (50)dse. (33)

In a similar way as above, we have

1
- tP+3sP |7 s B
: 211({ 1 ] ) S G Jrw # G G4
2

Combining Equations (33) and (34), we have

1 1
3t +sP v\ ~ tP+3sP 7 p S p-1
U({ 7 } )-HJ({ 1 } >:| ﬁsp—tf’ /{ 2P U (50)d e,

By using Theorem 6, we have

1 1
s 1 tP4sPlr) o 13tP+s 1t +3sF]»
4 u({ 5 =eul 5 ey .

2572
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Therefore, for each ¢ € [0, 1], we have

45 lil*([ ]%,q)) =471y, ({1 3t”+sp +1. t”+35”]%,q)>

45— 1u*<|: ] /(P> :4571u*<|:1 3tv+s!7 + 1 tp+3s”:|;’ (P>
< 252 {m([”’*s“ ) ( tp+3s” % ﬂ
st—Z |}J*<{3t1’z—sp % >+ﬂ*< tP+35P % ):|

St [S T (5, @)die
Sl [P TI (5e, )d e

1
S1l U*(t,(p)zu*(s,q)) T <[tﬂ<£sp] V,(p>:|

=[=

|
9
¥

IAIA
&
iy
=

IN
|

[ 1
SH% w<ku*([tﬁ;sp]P,qo>:|
= C1x
Dl*-

< oy | L L () + 1 (s, )

= [ (t @) + (s, @)] |3+ %

= L8 (b g) +1(s, )] [3 + 2],
thatis

’ ~
1y ([ S R [ YO+ 1 1

4 Ll({ > Se2s 5y (FR) | U(s)dse 5 1 < el R

hence, the result follows. [

Example 3. Let p be an odd number and the F-I-V-F L : [t, s] = [2, 3] = Fc(R) defined by,
v P . .
Up () = (p(Z — %2), 2—@)|2—x"2 , as in Example 2, then ${(52) is (p, s)-convex

F-I-V-F and satisfies Equation (21). We have

X
N
~—

Uy (32, @) = q)<27%%> and U (2, ¢) = (2— (p)(Zf
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We now compute the following:

= V33,
4f\/§(

&

e (t, @)+ (s, @) 1.1
RS 2 2<
(L, @)+ (s, @)

s+1 2 + 2>

Us (b, @) +Us (s, @) +Jx(s @) 5l ( t1’+<P 9

N

—9),

> 8—\/5—\/5—@(/)

t¢)+u s, @) +u‘< fF’+sP P L@

( 4
l 1
* — ps— 2 ﬂ*< prrsV F +L(* |:tp+43sp]!’, (P>:| = 574\/11(2—(’)),
F

Hence, Theorem 7 is verified.

The next Theorems 8 and 9 give the second H-H Fejér inequality and the first H-H
Fejér inequality for (p, s)-convex F-I-V-F, respectively.

Theorem 8. (Second H-H Fejér inequality for (p, s)-convex F-I-V-F) Let {(: [t, s] — Fc(R)
be a (p,s)-convex F-I-V-F with t < s, whose g¢-levels define the family of I-V-Fs
Up:[t, s] CR = K¢t are given by Uy () = [t (3¢, @), 8% (3¢, )] for all 5 € [t, s] and for
all p € [O 1. If e FR(qyand ¥ [t, s] = R, ¥(3) >0, p-symmetric with respect to

[fp*z'sp] then

P (bR) [ G < o 3ue)] [ o (10-0w e ). 69)

sP —tP

If L is (p, s)-concave F-I-V-F, then Equation (35) is reversed.
Proof. Let {l be a (p, s)-convex F-I-V-F. Then, for each ¢ € [0, 1], we have
(e + =091 0)¥ (16 + - 01} )
< @b+ -0 o)t (v + -0} ),
w (e + =091 0)¥ (16 + -0}
< (P g) + (1- 0w (s, (p))‘F([atP +(1- @)spﬁ).

(36)
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and

(0= 00+ 0)¥ (10 -0 +17)

< (-0 + O o) ([0 - 0w + 1)),
w(ia-0e -+ o) (10 -0+

< (- 0w () + 0w ) (10— 0w +2)h).

(37)

After adding Equations (36) and (37), and integrating over [0, 1], we get

Jo s ([ﬁt” +(1- é)s”]i,qv)‘l’([gtp +(1- g)sv]%)dg

+fo (1A= 0w + 2717, 9) ¥ (11 - ¥ + 5] )dg
<f1' s {ev (e +0-091) + 0 -0 (0 -0v+e17) )]
| o {a-0¥ (e + -9 ) + ¥ (-0 +g5)) )
e (lee + =017, ) ¥ ([t + (1= 0)s7)7 )dg
+ o s (10 =0+ 55717, 9) ¥ ([(1- O + 2597 )dg
<].1_ u*“/q’){gs‘y([g’fPJr(l76)57]%)+(17§)s‘{’([(17§)t1’+§sp]% b
T s {a-o(gr+a-09)) st ((a-or i)}
=240, (6,9) fy ¥ ([0 + (1= )17 )dg + 280 (5,9) o 0¥ ([(1 - + 9] ) dC
=20t g) [ &Y (00 + (1= )dz +207(s,9) o ¥ ([(1- 0¥ +7)7) .

dag.

Since Y is symmetric, then

=28 (t,9) +1(s, )] fy ¥ [(1—§)tﬁ+§spﬁ> dg

! ( . (38)
=2 (L 9) + W (s, 9)] fo qu’([(l%)tuésﬂﬁ) az.

Since

i (e + a-osbe)t (v + a -5 )i
— pula-gv oo, 90)‘1’<[(1 ST z;spﬁ)d@
= ghw [T W (o2, 9) ¥ (30)d,
s . (39)
o (v + -0 0 ) ¥ (e + - 057 ot

= folﬂ* ([(1 — g)tp -+ gsp}%/(P)T([(l _ g)tp +Cs/”}%)d§
=gl [ W (o 9) ¥ (),

From Equation (39) and integrating with respect to  over [0, 1], we have
. . 1
o oM G Y0 < () s o) ) ¥ ([0-00 42917 )
1
sl [7 I (5, @) ¥ (o) < [ (@) + (5, 9)] fy CS‘Y<[(1 —OF+ CS”]”) az,

that is,
LN G g ¥ e, [ )Y )
<p (Ut @) + Us(s, @), U (L, @) + U (s, )] fol Y <[(1 -t + gg’]ﬁ) dg,
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hence

ow (PR /t 5P W) (30)doe < [8U(E) TLU(s)] /0 oy <[(1 T ésp]%) i
O

Theorem 9. (First H-H Fejér inequality for (p, s)-convex F-I-V-F) Let {: [t, s] — F¢(R)
be a (p, s)-convex F-I-V-F with t < s, whose q)—levels define the family of I-V-Fs
Up:[t, s] CR — K¢t are given by Uy (50) = [Uh(52, @), U (5, )] for all € [t, s] and for
all p € [O 1. IfU e FR(yqyand ¥ [t, s} — R, ¥(3¢) > 0, p-symmetric with respect to

[f”+5”] and [ ¥ (5)ds< > 0, then

> 11( {tp 42_ Sp} p) ) i %Pfllzl’(%)d% (FR) /tS AU () (40)

If st is (p, s)-concave F-I-V-F, then inequality (40) is reversed.

Proof. Since lis a (p, s)-convex F-I-V-F, then, for each ¢ € [0, 1], we have

2u.([242]0) < s (v + a-091h0) +1. (10— 00 +91h ),

zu([242])9) < (e +a-09lhe) i (10-0¢ +91h0) o

By multiplying Equation (41) by ‘Y([gti’ +(1- é)sp]%> = ‘Y([(l - + gsp]%>
and integrating it by ¢ over [0, 1], we obtain

2511*([”*5”] >[0 ( O+ ZsP]7, )dg

fu(lew + -0t o) ¥ (e + - 01 )t
(-0 e e)(10-ov w0 )i

<

zsu*<[r"+sﬂ]l ) ¥ ( tp+§S”]P>d§ e
} i (e + @010 )y (e + 0 - 0571 )t
- +folu*([<1—é)tﬂ+§spﬁ,so)‘1’([<1—€>tp+csﬂﬁ)dé
Since
fou (0 =091 o) ¥ (it + - 0017 )ag
= (la-ow el o )y (10— 00+ o) g
= oy P (o, )Y (e, )

i (e =010 )¢ (v + - 0511 ) ac

= Jow ([(1 -+ Csp]%,(p>‘1’<[(l — Ot + @Pﬁ)dg
=gty S 77 (5, 9)¥ (s0)d,
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From Equation (43), we have
1
25*%([@] p"”) S Tiaas Je TG ) ()3,
21 ([04]} ) < gt Jo G ¥

From this, we have

v\»—‘

1 1
9s—1 {u* [t’”zrsp]P,(P>, ﬂ*([ﬂ“zrs"]ﬂ’(p
< MW [ [P 18 (5e, @) ¥ (30)dse, [ 5P 100 (32, ) ¥ (5¢)d ],

that is

251u< B > <t PR [ #4090 ¥ G

and this completes the proof. [

Remark 5. If we attempt to take s = 1in Theorems 8 and 9, then we achieve the appropriate
theorems for p-convex F-I-V-Fs, see [13]:

- Ifweattemptto take L, (32, ¢) = U* (5, @) with ¢ = 1, then, from Theorems 8 and 9, we
achieve classical first and second H-H Fejér inequality for (p, s)-convex function, [21];

- Ifin Theorems 8 and 9, we attempt to take &L, (32, ¢) = t* (3¢, ¢) with ¢ =l and s =1,
then we acquire the classical appropriate theorems for p-convex function, see [49];

- If, in Theorems 8 and 9, we attempt to take U, (35, 9) = U* (3¢, ¢) withgp =1,5 =1
and p = 1, then we acquire the appropriate theorems for a convex function [48];

- If weattempt to take ¥(sr) = 1, then combining Theorem 8 and Theorem 9, we acquire
Theorem 4.1.

Example 4. We consider the F-I-V-F : [1, 4] — F¢(R) defined by

”;ﬁ;{p, o€ [e¥P, 277],
U (o) = 2750, o€ (27F, 4e7P), (44)
0, otherwise,

Then, for each ¢ € [0, 1], we have U, (3) = [(1 + ¢)e*?,2(2 — ¢)e**]. Since end point
functions U, (5, @), 4* (3¢, @) are (p, s)-convex functions, for each s, ¢ € [0, 1], then U(s7) is
(p,s)-convex F-I-V-F. If

o »P —1, (TE[ E]
‘F(%)—{ s (76( 2], (45)

where p = 1. Then, we have

4 —
oo Ji 111* (56, @)Y (e)dze = § [1 5P 1L (52, @) ¥ (5¢)d e
= 3 U ot ) ¥ () § [ 4 (5, ) ¥ ()
5
=3(1+9) [Fe(-1)dx+3(1+9) fse —)dzx = 11(1 + @),
sl’ 7 f1 sl 1LJ.* (3¢, @)Y (3)ds = 3f1 b~ 111*("1@) (50)dse
L L s mv) (se)dse + § 3 57140 (o2, @) ¥ () d e

= % 2 ¢) ff (- D+ 32— g) [{e(d-)drx ~ 2202~ g),

(46)
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and

o gl v (i0-nr s o

Ut @) +U(s, 9)] fol §ST<[(1—T)tP+TsPﬁ> dt

(47)
1
=(1+¢)|le+et] | [23T2d+ f%l T(3-37)dt| =~ £(1+9)
1
=202—¢)le+et]| [ 3T+ f%l 7(3—37)dt| ~43(2 - ¢)
From Equations (46) and (47), we have
43
[11(1+¢), 22(2-9)] < , ?(1 +¢), 43(2 — ¢)|, foreach ¢ € [0, 1].
Hence, Theorem 8 is verified.
For Theorem 9, we have
1
25”u*<[”’?”} ’, 90) ~§1+g),
P 4sP b (48)
wow([152]) o) = B2
. 3 4 9
\ AT Y (50)dse = / (3¢ — 1)d%/5 (4—)dx = T
2
4,
m Ji 3 (50, @) ¥ (30)dse = B (1 + @), @)

4 gk -
Tt T G @)Y (e ~ TR (2 - 9).
From Equations (48) and (49), we have

61

5

a+e, Ze-9] < [Fa+e Te-0)|

Hence, Theorem 9 has been demonstrated.

5. Conclusions and Future Developments

Through this study, we have provided a reformative version of the different inequal-
ities in the frame of fuzzy interval space, which offers a better approximation than the
interval integral inequalities.

Then, for mappings satisfying the property “the product of two (p, s)-convex F-I-V-Fs
isa (p, s)-convex F-I-V-F”, we created certain fuzzy interval integral inequalities in terms
of the fuzzy interval H-H type inequalities. It is a fascinating topic to apply these fuzzy
interval inequalities to ¢-type special means, numerical integration, and probability density
functions. With the methods and ideas provided in this article, the interested readers
are encouraged to further excavation on fuzzy interval inequalities. In the future, we
will try to explore this concept and its generalizations with the help of fuzzy fractional
integral operators.
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Ke Collection of all closed and bounded intervals

lCé' Collection of all closed and bounded positive intervals
Fc(R) Collection of all closed and bounded fuzzy intervals
F-I-V-Fs Fuzzy-interval-valued functions

I-V-Fs Interval-valued functions

<i order relation

< fuzzy order relation

(p, s)-convex F-I-V-Fs
H-H inequality
H-H Fejér inequality
(FR)-integrable

(p,s)-Convex fuzzy-interval-valued functions
Hermite-Hadamard inequality
Hermite-Hadamard-Fejér inequality

Fuzzy Riemann integrable

Ry, o] Riemann integrable real-valued functions
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Abstract: In this paper, we are interested in an inverse geometric problem for the three-dimensional
Laplace equation to recover an inner boundary of an annular domain. This work is based on
the method of fundamental solutions (MFS) by imposing the boundary Cauchy data in a least-
square sense and minimisation of the objective function. This approach can also be considered with
noisy boundary Cauchy data. The simplicity and efficiency of this method is illustrated in several
numerical examples.
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1. Introduction

The inverse geometry problems, as an important subclass of inverse problems, can
be subdivided into two subclasses, depending on the location of the unknown boundary.
In the first kind, the portion of the outer boundary of the solution domain is unknown,
whilst in the second kind, the inner boundary is unknown.

There are many methods for solving the inverse geometry problems, such as the
boundary element regularisation method by Lesnic et al. [1], the method of fundamental
solutions and moving pseudo-boundary method by Karageorghis et al. [2-4], the boundary
function method by Wang et al. [5], the conjugate gradient method (CGM) and the boundary
element technique by Huang et al. [6,7].

Bin-Mohsin and Lesnic in 2012 utilised the method of fundamental solutions (MFS) to
the modified Helmholtz inverse geometry problem on an annular domain [8].

The purpose of this paper is to extend the aforementioned current approach to the three-
dimensional Laplace equation based on the method of fundamental solutions. Finally, two
examples are presented to show the simplicity and efficiency of this method.

2. Formulation of the Inverse Geometric Problem

Let D C R® be a simply connected domain with an unknown boundary 0D which is
compactly contained in a simply connected domain Q2 C R? with the boundary 9.
Let us consider the following inverse problem:

Au=0 in Q\D, 1)
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subject to the boundary conditions,

u=f on 3Q, (el
ou

3, =8 on 0Q), 3)
u="h on 0D, 4)

where f € H/2(3Q) and g € H/2(9Q)) are given functions and 7 is an outward unit
normal vector on 9Q). Moreover, the function h € H'/2(9D) is given on the unknown
boundary 0D. Without loss of generality, we can suppose that () is the unit disk B(0;1);
otherwise we can conformally map the exterior of the simply connected domain () onto
the exterior of the unit disk.

The unknown boundary 0D can be expressed in spherical coordinates as

oD = { (6, ¢)(cos B sin ¢,sin O sin ¢, cos ¢); 0 € [0,27), ¢ € [0, 7] }

where (6, ¢) is a 27t-periodic and 7-periodic smooth function with respect to 6 and ¢,
respectively, with values in the interval (0,1).

The inverse problem we are concerned with is to determine geometrically the domain
boundary 0D by utilising the method of fundamental solutions.

3. The Least-Square Problem Based on the MFS

In the classic MFS, the solution of a homogeneous linear partial differential equation
(PDE) is approximated by a linear combination of the fundamental solutions with the set of
sources located outside the problem domain and a set of points on the domain boundary.
The linear combination coefficients are determined by collocation or, alternatively, with a
least-squares fit of the boundary conditions.

Based on the MFS, one can approximate the solution of (1) by a linear combination of
its fundamental solutions, which is given by [9]

U(z,s) = 41?; r=lz—sl|. 5)
ie.,
u(z) = Y cil(z,s)), 6)
j=1

where the collocation points z; and z;, s are uniformly located on 0Q) and 9D, respec-
tively, i.e.,

z; = (cos ;sin ¢;, sin;sin ¢;, cos ¢;), i =1, M (7)
zi 1 = ri(cos B sin ¢, sin; sin @;, cos ¢;), i =1,N (8)

Further, the n; := M + N source points s; and s;, y are uniformly located on the
outside of Q and the inside of D, respectively, i.e.,

s; = Ry (cos éj sin ¢;, sin 67]- sin ¢, cos ¢;), j=1,M 9)
7 .
Si M= R—]z(cos 0; sin @;, sin6; sin @;,cos ;), j=1,N (10)

where R1, Ry > 1.
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The coefficients vector ¢ = (c;) j~TMEN N linear combination (6) and also, the radial
vector r = (r}) j—T,N can be determined by imposing the boundary conditions (2)-(4) in a
least-square sense, which recasts into minimising the objective function

ou
T(e,r) = [lu = flf250) + “a = 8llZ2a0 + Il = 2 opy- an

Upon discretisation, Equation (11) yields

M [M+N M [MEN gy 2
T(c,1) = Y cl(zys)) — f(zi)| + Y Z 5y (zi—m,8) — 8(zi—m)
i=1[ j=1 i=M+1] j=
2M+N [M+N 2
+ Y | Y qgU(zioms) —h(ziom) | - (12)
i=2M+1 | j=1

In general, the boundary data F € {f, g, h} are measured noisy data satisfying
F =F+drand(i) F, (13)

where J is the percentage noise and the number rand(i) is a random number drawn from
the standard uniform distribution on the interval [—1, 1] generated by the MATLAB code
—1+4 2rand(i).

Imposing noise on all measured data implies

M [MiN s 2 oM [M4N E)U S 2
Z Z Z,,s]‘)*f (z) Z 2 C]a (zi- M/s]) §°(zi-m)
i= i=M+1] j=
2M4+N [MEN S 2
+ Yo U(ziom,sj) —h(zim)| - (14)
i=2M+1] j=1

The minimisation of (12) or (14) imposes 2M + N nonlinear equations for the 2N + M

unknowns (¢, r), and for a unique solution, it is necessary that M > N.
4. Error Analysis and the Regularisation
The accuracy of the presented method is evaluated by the normalised relative root
mean square error (RMSE) and L-error:
1
2
ﬂ7l num
{agr e}
RMSE = =1 ) , Le-error = max |r an) _ ].(m‘m)\
max \r | =<
1<i<N
where rf'm) and r?mlm denote the analytical and numerical radial vectors, respectively, at
the i*" collocation point on the boundary 9D.

The obtained numerical radial vectors from the presented method are unstable, espe-
cially when noise is added to the boundary data, and so the regularisation is needed. For
this, we can add the following regularisation terms via standard zeroth- and first-order
Tikhonov’s regularisation with parameters A1, A, > 0 to the functional (14), i.e.,
3M+2N 2 3M+3N-1 2

Reglar)= ) (\/ Al”j—ZM—N) + <\/ Aa(rj-am—2Nt1 — 7];31\/1721\1)) , (15)
j=2M+N+1 j=3M+2N+1
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5. Numerical Examples

In this section, we give some examples to check the effectiveness of the presented
method. We consider a three-dimensional annular domain with an outer boundary as the
unit sphere 0Q) = B(0;1), Ry = R, =2and M = N € {25,50} in (7)-(10). Moreover, the
percentage noise 6 = 5% is added to every measured boundary data.

The minimisation of functional (12) or (14) is carried out using the MATLAB optimisa-
tion toolbox routine Isqnonlin, which solves nonlinear least-squares problems.

Example 1. Consider a three-dimensional annular domain with an unknown inner boundary
aD = B(0; r@) of radius (™) = 0.7. The boundary data are given as follows:

ulan = f(6,¢) = %{sinhp (cos B + sin 0) + sin 26 sin? (p},

g—z lao = g(6, 9) = sin2¢ (cos 6 + sin 8) + sin 20 sin” ¢,

ulagp = h(6, ) = %{sinZ(p (cos 8 4 sin 8) + sin 26 sin? (p}.

The exact solution for these input boundary data is u(x) = x1x3 + x1x3 + X2X3.

Table 1 gives the values of the objective functions and the corresponding errors obtained using
the optimal initial guess ro and M = N € {25,50} without using regularisation parameters. It
can be seen that the values of the corresponding errors increase with the number of collocation points
and so regularisation is needed.

Table 1. The values of the optimal initial guess, r( , objective functions and the corresponding errors
with M = N € {25,50} and no regularisation parameters for Example 1.

M=N o Objective Functions Leo-Error RMSE
Without noise 25 0.5 49013 x 1073 4.3884 1.4418
7 50 0.6 6.1682 5.0114 1.7985
; . 25 0.6 2.1799 21210 7.1903 x 10!
o 0.6
With noise 5% 50 06 18326 x 10! 10113 9.1243 x 101

In Tables 2 and 3, we present the values of the objective functions and the corresponding errors
with initial guess, ro, obtained using the regularisation parameters A1, Ay € {0,107%,1073,1071}
with M = N € {25,50} and so, in Table 4, we give the minimal objective functions and the
corresponding errors with initial guess ry.

Table 2. The values of the optimal initial guess, 1 , objective functions and the corresponding errors
using the regularisation parameters A1, A, with M = N = 25 for Example 1.

o Objective Functions Lo-Error RMSE
° Ay =10"° 07 1.8102 x 102 2.6100 1.0249
2 M =0 Ay =102 0.5 2.5783 x 102 1.2932 x 10! 1.3835 x 10!
g A =101 03 2.2118 x 102 1.0442 x 107! 1.3354 x 10!
=}
=}
5 M =10"¢ 06 5.8822 x 1072 2.9436 x 1071 1.5451 x 10!
= A =107 A =0 05 1.2470 2.8593 8.8216 x 10!
M=10""1 07 5.8688 5.1408 x 10 1.4688 x 1072
= Ay =10"° 09 41621 x 1072 3.5650 x 107! 1.1951 x 10"
i M =0 Ay =103 06 1.3166 x 1072 1.6224 x 10! 1.3880 x 10!
g A =101 05 1.2386 x 102 1.0866 x 10! 1.1611 x 10!
5
£ A =106 04 3.1242 x 1072 6.5845 x 107! 2.8637 x 107!
= M =107 A =0 02 1.2775 8.0410 x 107! 3.8164 x 107!
M =10"" 02 5.9897 3.3646 2.0861
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Table 3. The values of the optimal initial guess, r( , objective functions and the corresponding errors

using the regularisation parameters Aj, Ay with M = N = 50 for Example 1.

o Objective Functions Le-Error RMSE
o Ay =10"° 0.6 3.4092 4.6998 1.726
£ A =0 A =103 07 2.4650 8.8865 x 10~ 45447 x 10
s Ay =101 07 1.6998 x 10> 9.8441 x 1073 1.1249 x 102
=1
2
£ M =10"° 0.6 4.3927 x 102 4.7363 1.8483
= M =107 A2 =0 0.5 9.7102 x 107 4.6546 1.9311
A =10" 0.2 1.4145 x 10! 1.2983 1.5821
- Ay =106 0.6 1.2600 1.5259 46191 x 10!
ﬁu} A =0 Ay =103 08 1.2761 x 102 1.0640 44252 x 1071
z A =101 0.6 6.2499 x 10~% 6.2367 x 1072 3.1760 x 1072
<
£ A =10"° 0.6 1.1694 4.8164 1.6659
= A =103 A =0 07 9.7398 x 10~ 3.2081 1.0049
A =10" 0.6 1.0836 x 10! 4.4080 1.9817

Example 2. Consider a three-dimensional annular domain with an unknown inner boundary of

radius 1) = 1(1+ cos 6 sin2¢). The boundary data are given as follows:
ulan = f(6,¢) =3sin> ¢ -2,
ou, .
3100 =8(0,¢) = 6sin” ¢ —4,
ulagp = h(6, ¢) = 11—6(3sin2 @ —2)(sin2¢ cos 6 +1)2.

The exact solution for these input boundary data is u(x) = x3 + x3 — 2x3.

Table 4. The values of the minimal objective functions and the corresponding errors with initial guess
1o, obtained (with/no) selecting the optimal regularisation parameters with M = N € {25,50} for

Example 1.
_ With/No With/No Objective
M=N" Noise Regularisation M A2 " Function Leo-Error RMSE
no no 05 49013 x 1073 4.3884 1.4418
25 with 0 10! 03 22118x10°  1.0442x 10"  1.3354 x 10!
with no 0.6 2.1799 21210 7.1903 x 10~
with 0 107! 05 1.2386 x 1072 1.0866 x 1071 1.1611 x 107!
no no 0.6 6.1682 5.0114 1.7985
50 with 0o 10! 07 16998 %1075  9.8441x 103 11249 x 102
with no 06  1.8326 x 10! 1.0113 9.1243 x 10!
with 0 10! 0.6 62499 x 1073 62367 x 1072 3.1760 x 102

Table 5 gives the values of the objective functions and the corresponding errors obtained using
the optimal initial guess ro, M = N € {25,50} without using regularisation parameters, whilst
Tables 6 and 7 are obtained using the reqularisation parameters A1, Ay and so, in Table 8 we give the

minimal objective functions and the corresponding errors with initial guess r(.

Table 5. The values of the optimal initial guess, 1 , objective functions and the corresponding errors

for Example 2 with M = N € {25,50} and no regularisation parameters .

M=N o Objective Functions Le-Error RMSE

Without noise 25 05 5.0884 x 10! 41355 x 101 6.0305 x 10!
50 0.6 1.0837 x 107 8.1024 x 10! 1.2263
) N 25 0.8 3.2489 x 10! 1.9251 1.9305
With noise 5% 50 0.7 54166 x 10! 45130 1.8355
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Table 6. The values of the optimal initial guess, rq , objective functions and the corresponding errors using the
regularisation parameters A1, A, € {0,107%,1073,107!} with M = N = 25 for Example 2.

o Objective Functions Lo,-Error RMSE
° Ay =106 05 53972 x 10! 5.0754 x 10! 6.3467 x 107!
2 M=0 A =102 04 4.1825 x 10 4.0134 x 107! 4.7861 x 107!
£ A =101 08 2.0433 x 107! 4.0078 x 1071 4.5618 x 107!
i=3
=}
5 M =106 0.6 4.0430 x 10! 1.5634 1.3413
= A =103 A =0 0.1 5.9128 4.9809 x 10~ 5.6395 x 1071
M =101 04 2.5867 x 10! 1.9664 2.9192
- Ay =106 08 3.3672 x 10! 1.9251 1.9396
% A =0 Ay =103 02 5.4494 5.3183 x 10! 4.8568 x 107!
£ Ay =101 0.1 19182 x 10! 4.3568 x 10! 4.7239 x 10!
=1
£ A =100 08 3.4257 4.6055 2.1547
= M =103 A =0 02 5.9130 6.4875 x 1071 6.2476 x 1071
M =101 04 2.5843 x 10! 1.9654 29119

Table 7. The values of the optimal initial guess, r( , objective functions and the corresponding errors
using the regularisation parameters A1, A, € {0,107°,1073,107'} with M = N = 50 for Example 2.

o Objective Functions Le-Error RMSE
° Ay =106 04 8.3494 x 10! 8.2159 x 10! 1.2749
Z A =0 Ay =102 02 1.4682 x 104 8.0200 x 10! 1.0192
= A =101 0.8 3.8174 9.5145 x 10! 1.3288
S
9]
5 A =10"° 0.5 2.0732 6.4408 2.9474
= M =102 Ay =0 0.7 3.6352 5.2101 3.879
A =101 04 4.7401 x 10! 1.1726 x 10! 7.6963
. Ay =106 0.8 3.6080 x 10! 8.5674 x 10! 1.1744
o A =0 Ay =102 09 2.1617 x 10! 52427 x 10~! 6.5482 x 10!
Z A =101 0.7 32234 x 1072 47546 x 107! 49726 x 107!
=
s A =106 0.6 1.0459 x 10! 6.7322 x 10! 6.447 x 107!
kS A =103 A=0 0.6 7.0388 9.6421 x 10! 1.1551
A =101 0.7 7.5548 x 10! 3.4477 x 10° 1.2448 x 10°

Table 8. The values of the minimal objective functions and the corresponding errors with initial guess,
7o, obtained (with/no) selecting the optimal regularisation parameters A1, A, with M = N € {25,50}
for Example 2.

_ With/No With/No Objective
M=N"" Noise Regularisation Mok " Function Lo-Exror RMSE
o no 05 5.0884 x 10" 41355 x 10-!  6.0305 x 10!
2 with 0 10 08 2.0433x 10! 40078 x 101 45618 x 10~!
with no 0.8 3.2489 x 10! 1.9251 1.9305
with 0 10! 01 19182 x 107! 43568 x 101 4.7239 x 10!
no no 0.6 1.0837 x 10 8.1024 x 107! 1.2263
0 with 0 103 02 1.4682x10°* 8.0200 x 10! 1.0192
with no 0.7 5.4166 x 10 4.5130 1.8355
with 0 10! 0.7 3.2234x1072 47546 x 1071 4.9726 x 107!

6. Conclusions

In this paper, we extended the aforementioned method presented in [8], based on the
method of fundamental solutions to solve numerically the three-dimensional inverse geom-
etry problem on an annular domain. To obtain the stable and accuracy results, Tikhonov’s
regularisation parameters were used combined with the problem of the minimising an
objective function. From the examples, we can see that our proposed method is effective
and stable, even for the boundary data added with noise.
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Abstract: Multiple attractors and their fractal basins of attraction can lead to the loss of global stability
and integrity of Micro Electro Mechanical Systems (MEMS). In this paper, multistability of a class of
electrostatic bilateral capacitive micro-resonator is researched in detail. First, the dynamical model
is established and made dimensionless. Second, via the perturbating method and the numerical
description of basins of attraction, the multiple periodic motions under primary resonance are
discussed. It is found that the variation of AC voltage can induce safe jump of the micro resonator. In
addition, with the increase of the amplitude of AC voltage, hidden attractors and chaos appear. The
results may have some potential value in the design of MEMS devices.

Keywords: micro resonator; fractal; multistability; safe jump; hidden attractor; chaos; basin
of attraction

1. Introduction

Multistability, i.e., the coexistence of multiple attractors, is a common dynamical
phenomenon in MEMS/NEMS [1,2]. Based on it, there are many applications such as
MEMS-based memory [3] and switches [4]. In addition, considering the loss of global
stability that multistability may trigger, there are some devices that should avoid the ap-
pearance of multiple attractors in their vibrating systems, such as filters [5], microvalves [6],
and micro-relays [7]. As one of the fastest developing MEMS products [8], electrostatic
micro-resonators should assure that the resonators undergo periodic vibration whose am-
plitudes vary continuously with the driven voltages. However, in practical applications
of electrostatic micro-resonators [9], there are many complex dynamic behaviors such as
multistability [10,11], quasi-periodic motion [12] and periodic-n motion [13], chaos [14,15],
and pull-in instability.

It is of great significance to study the multistability and necessary conditions for in-
ducing it either for avoiding this phenomenon or making use of it. Thus, multistability of
vibrating systems of micro resonators has been studied experimentally and numerically
during these decades [16]. Via experiments, Mohammadreza investigated the dynamic
response of an electrostatic micro-actuator in the vicinity of the primary resonance and
the parametric one [17]. Siewe et al. [18] studied the vibration of a double-side MEMS
resonator numerically and found the variation of the driven voltage could induce the
coexistence of chaos and quasi-periodic motions. Shang et al. [19] found the coexisting
chaos and dynamical pull-in in the vibrating system of a single-side electrostatic micro
sensor. Haghighi et al. [20] found the coexisting periodic-n motion and the chaotic motion
of micromechanical resonators with electrostatic forces on both sides, and then discussed
the global bifurcation of its vibrating system by approximately expressing its homoclinic
orbits as the ones of a typical duffing equation. When amplifying signals of a nanome-
chanical duffing resonator, Almog et al. [21] found that multistability was an interesting
dynamical phenomenon of nonlinear systems and could be explored for many applications.
Gusso et al. [22] studied chaos of a typical micro/nanoelectromechanical beam resonator
with two-sided electrodes experimentally and observed multiple attractors in a signif-
icant region of the relevant parameter space, involving periodic and chaotic attractors.

Fractal Fract. 2022, 6, 141. https:/ /doi.org/10.3390/fractalfract6030141 209
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By applying cell-mapping method to depict the basins of attraction for all the attractors,
they also found that the basin boundaries were fractal under certain conditions of the
excitations, indicating that the attractors are strongly intermingled. Liu et al. [23] applied
the method of multiple scales (MMS) to analyze the multiple periodic motions induced
by the local bifurcation, and used the Melnikov method to predict necessary conditions
for chaos and its control. The corresponding numerical results were also presented by the
basins of attraction and spectrum diagrams. Angelo et al. [24] investigated the effect of the
linear and nonlinear stiffness terms and damping coefficients on dynamical behaviors of
a microelectromechanical resonator and controlled the chaotic motion by forcing it into
an orbit obtained analytically via the harmonic balance method. However, most study
concentrated on describing or observing the phenomenon itself rather than studying its
mechanism, which is still not that clear yet.

To this end, we consider a typical electrostatic driven bilateral capacitive micro-
resonator and study the possible multistability and its mechanism in its vibrating system.
The paper is organized as follows. In Section 2, the dynamical model is constructed and
made dimensionless. In Sections 3 and 4, two different cases for coexisting multiple peri-
odic attractors, fractal basins of attraction, and other complex attractors of the systems are
discussed both theoretically and numerically. In Section 5, the conclusions are presented.

2. Dynamical Model

We choose to study a class of bilateral micro resonator whose simplified diagram
is shown in Figure 1. The driven forces on the resonator are electrostatic ones between
the moving electrode and the fixed electrode [25]. The driven voltage in Figure 1 is the
combination of alternate current (AC) and direct current (DC) actuation. In the figure, x
is the vertical displacement of the moving electrode at moment £, 4 the initial gap width
between the moving electrode and each fixed one, V', the DC bias voltage, V scsinQ)t the AC
voltage where V 4 is the amplitude and () the frequency. Suppose that the amplitude of the
AC voltage V4c is much lower than the bias DC voltage V, i.e., Vac < V}. According to
the Second Law of Newton, the vibrating system of the moving electrode can be expressed
as a nonlinear system as follows:

Px dx 3
mon -‘rCE + kix + kpx® =

CoV2
2(d +x)*

_ G
2(d — x)?

where m represents the effective lumped mass of the moving electrode, k; its linear me-
chanical stiffness, k; its cubic nonlinear stiffness, c the damping coefficient, Cy the initial
capacitance of the parallel-plate structure.

@ VacSinQt

(Vy + VacsinQt)? — (1)

i
| input

.
P d
— *i . +d

I 7

Figure 1. Simplified diagram of a bilateral MEMS resonator.
Introducing the following dimensionless variables

e Qo hd , GVE Ve o Cx . du
“wo= m’wiwg’yimwg'aimwg' T2k T Wy, ,waot,ufd,ude @
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and substituting Equation (2) into Equation (1), one can obtain that

P 5 (1+ ysinwT)? — P

i i+ 4 au® = -
(1—u) (14u)

®)

which is a dimensionless system. Since in the original system (1), the viscous damping
coefficient of air ¢ is very tiny, and V¢ <V}, the parameters i and - in (3) will be both
small and can be considered as perturbed parameters. Thus, considering 4 = 0 and 7y = 0
in Equation (3), one has the unperturbed system that can be expressed as below:

Bk B

=0 0=—u—au + 5 5
(1—u) (1+u)

4)

Letting the right side of Equation (4) be zero, one can determine equilibria of the
dimensionless system (3). Equation (5) is a Hamilton system with the Hamiltonian

B P

1 1 li%
H(u,v) = §v2+§u2+7u4— +28 (5)

4 1—-u 1+4u

and the function of potential energy (P.E.)

V(u):%MZJr%uzlilfui1iu+25' ©)

Concerning Equation (4), the number of the equilibria, and the shapes and positions
of the possible potential wells of the unperturbed system (4) depend on the parameters «
and f. The same as in [20], the values of the parameters in the system (1) are given by:

m=5x12"2kg,c=5x12"8kg/s, k; =5 uN/um, kr = 15 uN/um?, d = 2um, Cy = 1.875 x 10" ¥ mF.  (7)

Accordingly, in system (4), « = 12.

Different equilibria and potential energy diagrams of the unperturbed system under
different values of the parameter § can be seen in Figure 2. It shows that there are three P.E.
poles when B = 0.211, five P.E. poles when B increases to 0.338, and only one P.E. pole when
B increases to 0.6. Under different values of 3, the potential wells and unperturbed orbits are
shown in Figure 3. When = 0.211, there are three equilibria (two non-trivial equilibria are
saddles and the origin is a center) as well as one well surrounded by heteroclinic orbits (see
Figure 3a). As B increases to 0.338, there will be five equilibria among which two non-trivial
equilibria S; (—0.196339,0) and S, (0.196339,0) are centers of the two wells surrounded by
homoclinic orbits; the other three equilibria are unstable. When g = 0.6, no wells or non-
trivial equilibria of the unperturbed system (4) exist. The P.E. poles in Figure 2 correspond
to the fixed points shown in Figure 3. Therefore, according to Equations (2) and (7), when
the structural parameters are fixed, the number of centers will depend on the value of
DC bias voltage Vj,: when the DC bias voltage is very low, there will be a center of the
system (4) as well as a stable point attractor of the system (3) without AC voltage. Under
a higher DC bias voltage, there may be two centers of the system (4). As is well known,
periodic vibration can often be attributed to the perturbation of the centers. Since the
number and the location of the centers in Figure 3a,b are totally different, the mechanism
for the possible multiple periodic attractors of the vibrating system of the micro-resonator
can be different as well. Therefore, in Sections 3 and 4, we discuss the different mechanism
of multi-stability for these two different cases, i.e., the only center (the origin) and the two
non-trivial centers, respectively.
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Figure 2. Potential energy of the unperturbed system (4) under different values of parameter .
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Figure 3. Orbits of the unperturbed system (4) under different values of parameter B.

3. Multiple Periodic Attractors in the Neighborhood of the Origin

Considering the case where the DC bias voltage is low, and the periodic vibration
of the microstructure is induced by the perturbation of the only center (see Figure 3a,
where V), =3 V), one may use the Method of Multiple Scales (MMS) to analyze the peri-
odic solutions in the neighborhood of the origin. Expanding the fractional terms of the
dimensionless system (3) as Taylor series in the neighborhood of u = 0, and neglecting the
higher-order-than-three terms of u, one has:

i+ i+ u+ aud = 2By sinwT + 4Bu + dupry sin T + 6u> By sin wT + 8Bu° + 8ub By sin wT. (8)

As mentioned in Section 2, the values of the parameters y and v in the above system
are small; one can introduce a small parameter ¢ satisfying 0 < ¢ < 1, and can re-scale the
two parameters in the system (8) as:

p=eH r =, ©)
Then Equation (8) becomes
I Sy Por 2o 205 o 225~ 3 3.2p% o
U+ wu=—epu+2epysinwT + 4ue”BysinwT + 6u-e”BysinwT — Pu” + 8u”e”pysinwT. (10)
where
@ =1-4p, P, = a —8B. 11)

To apply MMS, one may rescale some terms in the system (10) that

W=0&+¢e0, u=¢u +up+---,0=0(1). (12)
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and
T, = T, D; = - i:is‘b-(i:OlZ---) (13)
1 7 1 aTZ ’ dT = 1 7Ly &=y
Comparing the coefficients of !, €2, and €% in the system (10), respectively, one obtains
that
el 1 Do?up + wuy =0, (14)
€2 . Douy + wuy = —2D1 Doug +2worq + 2By sinwT, (15)
and

€ Do%us + w?uz = —2D1Douy — #uDouq — D12u7 + 2upwo — 0?1y — 2D2Douy — Py + 4pyuy sinwT.  (16)

To solve Equation (14), one can assume that

up = Ay(Ty, To)e™ T + Ay (Ty, Tr)e o, (17)
where
A = ”(TIITZ)eiG(Tl,TZ). (18)
2

Substituting Equations (17) and (18) into Equation (15), and eliminating the secular
terms of Equation (15), one will have:

DA = _% —i0A;. (19)

Solving Equation (15), one may assume:
1y = Ag(Tp)e" ™0 + Ay(Tp)e 0. (20)

Substituting Equation (20) into Equation (16), and eliminating secular terms of Equation (16),
one will obtain:

i, o BT BT BiPIATA
DyA = —S A+ L - 1 21
2 = Mt T dw? 2w @)
Since )
Aq = DoAq +eD1 A1 + 2Dy Ay, (22)

Substituting Equations (19) and (21) into Equation (22), and expressing it by the
original dimensionless parameters of Equation (3), one has:

en = —5(ea) — P cos b,
2 3P, (ea)3 (23)
(ea)0 = —(w — @)(ea) + == + P sin 6.
where ~
(Bw —@)py

P = (24)

2w?

According to Equation (18), it is obvious that the amplitude of the periodic solution a
is the function of the time scale Ty where T is a one-order term of ¢; thus, one can assume
the amplitude of the solution u of Equation (10) 4 as:

eq = a. (25)

Letting 2 = 0, and 9= 0, one can obtain:

=3
K )i 3Pi’j = Pysiné. (26)

- EE: Pycosb, (w—@)a—
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Eliminating the triangulation function of Equation (26), one can get:

2 ~\2
yar= 30Ol g2 @)

4wt

2 _ P 2
%az—&—(w—w—g’ 1

8w

According to Equations (17), (18) and (25), the periodic solution can be expressed as:
u =~ acos(wT +6). (28)

To determine the stability of the periodic solutions, one can get the corresponding
characteristic equation of the periodic solution based on Equation (23). It shows that the
periodic solution will lose its stability when its amplitude 7 satisfies:

9Py 3P

(8(w — @) ) > 162, (29)

)(8(w — @)

Based on Equations (26)—(29), the variation of the amplitude of the periodic solutions
of the system (3) and their stability with AC voltage is shown in Figure 4 where the
frequency and the amplitude of AC voltage are considered as the control parameters in
Figure 4a and Figure 4b, respectively. In Figure 4a, where V4¢c = 0.01 V, when w is lower
than 0.45, there is only one periodic attractor in the system (3) whose amplitude changes
continuously with the increase in w. Comparatively, when w ranges from 0.46 to 0.69, the
global dynamical behaviors of the system (3) will change to bistable periodic attractors,
which can be attributed to Hopf bifurcation. As w continues to increase from 0.7, the
periodic attractor with the higher amplitude will disappear, only the periodic attractor
with the lower amplitude will exist, and its amplitude will decrease continuously with the
increase of w. Similarly, the change in global dynamical behaviors in Figure 4b also shows
that in a certain range of V4¢, there will be two periodic attractors coexisting, which can
be due to Hopf bifurcation of the system (3). The accuracy of the theoretical prediction in
Figure 4 are verified by the numerical results.

0.3 T — T 03
stable solution 1
stable solution 2
-------- unstable solution
0 +  numerical solutions 02 //
’ o) HopfblfurcauOll':/,' P el stable solution |
= - Tl stable solutioq 2
“l Th memeee- unstable solution
£ : - numerical solutions
0.1F 0.1
. &‘\‘N«_‘__‘_LA_‘_ 0 ) )
0.3 04 0.5 0.6 0.7 0.8 0 0.1 0.2 0.3
w \'% AC

(a) Amplitude of the periodic solution vs.

© when Vac =001V (b) Amplitude of the periodic solution vs. Vac when w = 0.6

Figure 4. Variation of the amplitude of the periodic solution with the change in AC voltage.

Figure 4 demonstrates that the parameters w and VAC can induce the coexistence of
bistability, meaning that under fixed values of parameters of system (3), different initial
conditions may lead to different periodic attractors. Accordingly, it is necessary to classify
the basins of attraction for the two different periodic attractors. Here, the 4th order Runge-
Kutta approach and the cell-mapping method are applied to depict the basins of attraction
of the system (3). The time step is taken as 1/ 102 of the period of excitation. To investigate
the long-term dynamical behaviors, it is supposed that an initial condition will be safe if
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the vibration in this initial condition keeps satisfying |u(T)| < 1 within 10° excited circles;
otherwise, the micro resonator will undergo pull in [20]. The union of all initial conditions
leading to the same periodic motion will be the basin of attraction for that attractor which
will surely be marked in the same color in the initial plane. The basins of attraction of
system (3) are drawn in sufficiently large ranges for the initial position and velocity of the
proof mass defined as lu(0)| <1and | u(0)! < 1.5 by generating an 200 x 100 array of
initial points. The change of attractors and the area and nature of their basins of attraction
with frequency w is shown in Figure 5 where the amplitude of AC voltage Vc is fixed as

0.01 V.
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Figure 5. Evolution of multiple attractors and their basins of attraction under different values of w.
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=1 +31xucz —

According to Figure 5, with the increase in parameter w, the number of attractors
and the boundary of basins of attraction will both change. When w = 0.45 in system (3),
there will only be one periodic attractor whose basin of attraction is comparatively bigger
with a smooth boundary (see Figure 5al,a2). However, with a small increase of w, i.e.,
w = 0.45, the global dynamics are totally different, as shown in Figure 5b1,b2 where two
periodic attractors coexist, whose basins of attraction mix each other and are both fractal. It
means that the dynamical behavior of system (3) is highly sensitive to initial conditions.
In other words, system (3) may undergo a safe jump. A similar phenomenon can be seen
in Figure 5c1,c2 under a higher w. As w increases, the basin of attraction of the periodic
attractor with the higher amplitude becomes small (see the red regions in Figure 5b2,¢c2,d2).
Specifically, in Figure 5d2, the regions of attraction are almost blue, and there is very little
area of basin of attraction for that periodic attractor. As w = 0.70 (see Figure 5el,e2), the
periodic attractor with the higher amplitude disappears, and there is only the other attractor
whose basin of attraction is almost the same as that in Figure 4b, showing that when the
frequency w increases enough, the periodic attractor with the lower amplitude replaces the
initial one.

4. Multistability in the Neighborhood of Non-Trivial Equilibria

In this section, the case that the DC voltage is higher, and the periodic vibration of the
microstructure is induced by the perturbation of the two non-trivial centers (see Figure 3b)
is considered; thus, we set f = 0.338, i.e., V}, = 3.8V. In addition, we consider the effect of
AC voltage on the global dynamics of the system (3). To begin with, setting

el = uF uc (30)

where 1. is the abscissa of the right center (see S; in Figure 3), rescaling he two parameters y
and v in the system (3) by Equation (9), expanding the fractional terms of the dimensionless
system (3) as a Taylor series in the neighborhood of the non-trivial equilibria and ignoring
the higher-order-than-cubic terms of 7, the system (3) becomes

2epysinwT | 4e2BFsinwT 6s35~751anﬂ2

(1¥ur)2 (1:F“c)3 (1;uc)4 ’ (31)

il = —ejin — &0 + eQin® + 2Qunt® +

where

4B(1 +3u.?)
1-u2)?®’

8B(1+ ”62)
(1- ”62)4

8B(1 + 10u + 5uct)
(1—u?)’

Q1 = H3uc(—a+

) Q= —a+ (32)

To apply the Method of Multiple Scale in Equation (32), one can assume in this
equation that:
O=w+ed, 1 =dg+en +e*ip+---,0=0(1). (33)

Comparing the coefficients of €l €2 and €%, one has:

0 Dy?ily + w?ily = 0, (34)
2B si T
el Doty + wity = —2D; Doilg-+2wirily + Lm“’z + O1ii?, (35)
+ uc)
and

2 24 25 - ~ s 2. A A N N 3 4pysinwT

&% 1 Do*fly + w*ily = —2D1 Doity — iDytig — D11 + 2y wd — 0%y — 2Dy Doilg + 2Q1 1t + Qaflg” + ﬁu . (36)
+ Uc
One can set the solution of Equation (34) as:

flg = By(T1)e™ ™0 + By (Ty)e ™. (37)
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Substituting Equation (37) into Equation (35), and eliminating the secular terms of
Equation (35), one can obtain that:

‘BN .
D1y = Zw(IIu )2 IZU'BL (38)
N B2P BiP B
i = 7@812(07}) _ 5178 2wTy + 232‘)%1134
Substituting the equation above into Equation (36) and eliminating its secular terms,
one can have:

Now setting
By = %sb(Tl,Tz)ei"’<T1'T2), (40)
considering
By ~ DBy 4 ¢D1 By + €2D1By, (41)

and substituting Equations (38) and (39) into Equation (41), and expressing Equation (41)
by the original dimensionless parameters of Equation (3), one has:

E‘)_ —(Bw—@)pycosgp  pb
- 202 (1Fu.)? 27 42
b — (Bw—@)Bysing . 5607 313Q, (42)
T 2w?(1Fu)’ (W= @)b— 53 — T
The periodic solution of the system (3) satisfies b =0,and ¢=0,ie.,
_Hb _ Bw — @)Bycos ¢ (@ — @b+ ( 507 30, (3w—(2;),3'ysin<p' 43)
2 202(1 F uc)? 120% " 8w 202(1 F uc)?
The periodic solution can be expressed analytically as:
2
u = Fuc+ 22(31 +beos(wT + ¢) — Ql cosz(wT +¢). (44)

According to the characteristic solutions of Equation (42), it shows that the theoretical
periodic solution expressed by Equation (44) will become unstable if:

507 9Qz)

N 501 | 30,
(=@~ (55 + 8w

2 — -2
P)w =@+ (505 50

2
o7 > B (45)
4
Based on Equations (43)—-(45), the evolution of the periodic solutions of system (3)
with the amplitude of AC voltage when w = 0.6 is shown in Figure 6. Obviously, when
Vac increases from 0, the two non-trivial equilibria lose their stability; instead, there are
two periodic attractors coexisting. The amplitudes of the two periodic attractors increases
with the amplitude of AC voltage. The coexistence of multiple periodic attractors can be
attributed to the disturbance of the bistable non-trivial equilibria of the system (3) when
Vac=0V.
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Figure 6. Variation of the periodic solutions with the amplitude of AC voltage when w = 0.6.

In Figure 6, when V 4¢ varies from 0 to 0.055 V, the numerical simulation is in great
agreement with the theoretical solution. However, when V 4 exceeds 0.056 V, the theoretical
prediction of the periodic attractor in the neighborhood of the right non-trivial equilibria is
not that accurate, which may be due to the limitation of the Method of Multiple Scale. It
will then be essential for us to apply numerical simulation to investigate the evolution of
the attractors with the change in AC voltage. The basic settings for the simulation, such as
the time step and initial plane, are the same as that in Section 3. The change of the attractors
and the area and nature of their basins of attraction with V 4¢ are shown in Figure 7, where
w = 0.6. The evolution of global dynamics of system (3) with the increase in V¢ can be
separated into the following five stages.

Firstly, when V¢ = 0V, there are two point attractors coexisting whose basins of
attraction are fractal and trigger each other (see Figure 7al,a2). According to Figure 7a2,
in a small neighborhood of each point attractor, the attractor of system (3) is locally stable.
Otherwise, a small disturbance of initial conditions will lead to a different point attractor,
meaning that it is easy to induce a safe jump.

Secondly, when V 4¢ increases from 0 to 0.01 V (see Figure 7b1-d2), the number of the
periodic attractors increases with Vc. At Vac = 0.005 V, the two point attractors become
two periodic attractors; apart from these two periodic attractors predicted theoretically, a
new periodic attractor appears suddenly, marked by the yellow curve in Figure 7b1, and
its basin of attraction is discrete (see the yellow regions in Figure 7b2). It shows that the
new periodic attractor is a hidden attractor [26]. When V 4¢ increases to 0.006 V, another
hidden attractor appears, which is almost symmetric to the former one (see the blue curve
of Figure 7c1 and the blue regions of Figure 7c2). When V¢ = 0.01V, there are five periodic
attractors coexisting, as shown in Figure 7d1. A new periodic attractor appears (see the
green curve in Figure 7d1), whose amplitude is much bigger than the other ones.

Thirdly, as V 4¢ increases from 0.01 V to 0.116 V, the number of attractors will decrease.
Comparing Figure 7el with Figure 7d1, it is obvious that when V 4¢ increases to 0.02 V,
the yellow periodic attractor disappears whose basin of attraction is eroded by that of the
green attractor; thus, the basin of attraction of the green attractor can be much bigger in
Figure 7e2 than in Figure 7d2. When V¢ continues to increase, the other three periodic
attractors, i.e., the blue attractor, the red one, and the black one, disappear successively (see
Figure 7f1,h1,j1) whose basins of attraction are aggressed by the basin of attraction of the
green attractor, as shown in Figure 7e1—2. Till V 4¢c becomes 0.116 V, there will be a single
periodic attractor left whose basin of attraction is not fractal but with a smooth boundary
(see Figure 7j1,j2).
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Besides, when V 4¢ increases to 0.128 V, there will be a new complex attractor coexisting
with the former green periodic attractor. It is a period-3 attractor (see the purple curve in
Figure 7k1) whose basin of attraction is fractal and eroded to the basin of attraction of the
periodic attractor (see Figure 7k2). It follows that a small change of initial conditions possibly
shifts the dynamical behavior of the system (3) from a periodic motion to a period-3 motion,

which is another type of safe jump.

Finally, as V4c continues to increase, another type of complex dynamical behav-
ior is induced. According to the phase map, Poincare map, and frequency spectrum in
Figure 8a—c, there is only a chaotic attractor when V¢ = 0.28 V, and the boundary of its
basin of attraction is not fractal (see Figure 8d).
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Figure 7. Evolution of multiple attractors and their basins of attraction under different values of V4¢.
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5. Conclusions

In this paper, a typical electrostatic bilateral micro-resonator is considered. The theory
of local bifurcation and numerical approaches are applied to analyze the global dynamics of
the vibrating system of the micro resonator. The main conclusions are presented as follows:

(1) DC bias voltage has some effect on the dynamics of the micro resonator. Without AC
voltage, when the DC bias voltage is low, there will be only one stable point attractor
in its vibrating system; when the DC bias voltage increases, there may be bistable
point attractors.

(2) Inthe case of alow bias DC voltage, multiple periodic attractors and the corresponding
safe jump occur due to Hopf bifurcation when varying the frequency or amplitude of
AC voltage in certain ranges.

(3) Under a higher bias DC voltage that can induce bistable point attractors, when
increasing the value of the amplitude of AC voltage, there will be multiple periodic
attractors attributed to the loss of stability of the two non-trivial point attractors;
apart from this, there will be some other complex dynamical behaviors of the micro-
resonator vibrating system, such as safe jump, hidden attractors, period-n attractor,
and chaos.

Our results provide some theoretical reference in avoiding complex dynamics of micro
resonators, thus having some potential values in the design of micro sensors. The hidden
attractors are depicted numerically, but their mechanism is still not that clear, which will be
discussed in our future study.
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Abstract: The purpose of this study is to define a new class of harmonically convex functions, which
is known as left and right harmonically convex interval-valued function (LR- # -convex IV-F), and
to establish novel inclusions for a newly defined class of interval-valued functions (IV-Fs) linked to
Hermite-Hadamard (H-H) and Hermite-Hadamard-Fejér (H-H-Fejér) type inequalities via interval-
valued Riemann-Liouville fractional integrals (IV-RL-fractional integrals). We also attain some related
inequalities for the product of two LR-# -convex IV-Fs. These findings enable us to identify a new
class of inclusions that may be seen as significant generalizations of results proved by Iscan and Chen.
Some examples are included in our findings that may be used to determine the validity of the results.
The findings in this work can be seen as a considerable advance over previously published findings.

Keywords: interval-valued function; LR-Harmonically convexity; fractional integral operator;
Hermite-Hadamard type inequalities

1. Introduction

The concept of convexity of functions is a useful instrument that is used to solve a
wide range of pure and applied scientific issues. Many researchers have recently committed
themselves to investigate the attributes and inequalities of convexity in various directions,
as evidenced by [1-6] and the references therein. The Hermite-Hadamard inequality
(H-H inequality), which is also used frequently in many other parts of practical mathemat-
ics, notably in optimization and probability, is one of the most important mathematical
inequalities relevant to convex maps. Let us elicit it as follows:

Suppose that the mapping: [t, v] — R. For every for all 5, y € [t, v] and s € [0, 1], if
the successive inequality

A( (1 =) +sp) < (1=35)2A(50) + sA() M

Then, 2 is named as convex function on the convex interval [t, v]. If (1) is reversed,
then, 2 is named as a concave function on [t, v].

This famous inequality gives error bounds for the mean value of a continuous convex
mapping: [t, v] — R, which has gotten a lot of attention from a lot of authors. Many
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investigations have been conducted on the H-H type inequalities for additional forms
of convex mappings. For example, s-convex mappings may be found in Kérus [7], N-
quasi-convex mappings in Abramovich and Persson [8], h-convex mappings in Delavar
and De La Sen [9], etc. Kadakal and Bekar [10], Iscan [11], Marinescu and Monea [12],
Kadakal et al. [13], and the references therein provide new developments on this impor-
tant issue.

Fractional calculus has shown to be an important cornerstone in mathematics and
applied sciences as a very valuable tool. As a result of this fruitful interaction of various
approaches to fractional calculus, many authors have studied some prominent integral
inequalities, including [14] in the study of the H-H inequality for Riemann-Liouville
fractional integrals, [15] in the H-H Fejér type inequality for Katugampola fractional inte-
grals, and [16] in the extensions of trapezium inequalities for k-fractional integrals. We
recommend interested readers to [17,18] and the references therein for other significant
conclusions relating to fractional integral operators.

Set-valued analysis is a subset of interval analysis. There is no denying that interval
analysis is important in both pure and practical research. The error limits of numerical
solutions of finite state machines were one of the first applications of interval analysis. How-
ever, interval analysis, as one of the strategies for resolving interval uncertainty, has been
a key component of mathematical and computer models for the past fifty years. Several
applications in automated error analysis [19], computer graphics [20], and neural network
output optimization [21] have been described. Furthermore, Refs. [22,23] has several op-
timization theory applications involving IV-Fs. The interested reader is recommended to
Zhao et al. [24] and Roman-Flores et al. [25] and their references for current developments
in the area of IV-Fs. We recommend interested readers to [26-34] and the references therein
for other significant conclusions relating to inequalities and fractional integral inequalities.

We structured the article in the following manner in response to the aforementioned
tendency and invigorated by ongoing research activity in this fascinating topic. To prove
fractional integral inclusions, firstly, we have generalized the class of # -convex functions
in terms of LR-# -convex IV-Fs. Then, a class of IV-RL-fractional integrals inequalities is
presented to achieve this aim. Some inclusion relations for convex IV-Fs in connection with
the renowned H-H, H-H-Fejér type inequalities are found in this paper utilizing the newly
presented class of # -convex functions.

2. Preliminaries

Let us begin the rest of this part by outlining the theory of interval analysis, which
is mostly due to [28]. The sets of all closed intervals of R, the sets of all negative closed
intervals of R, and the sets of all positive closed intervals of R are denoted by K¢, K, and
K£, respectively. For more conceptions on IV-Fs, see [24]. Moreover, we have:

Remark 1 ([29]). (i) The relation “ <, " defined on K¢ by
[(Qu, Q] <p [+, Z¥]ifand only if Qu < Z,, Q" < Z7, )

forall [Q, Q*), [2+, Z*] € K¢, it is a pseudo order relation. For given [Q., Q*], [Z., Z*] € K¢,
we say that [Q,, Q%] <p (2., Z*]ifand only if Q, < Z,, Q* < Z*or Q, < Z,, Q* < Z*.
The relation [Q., QF] <p [Z+, 2] coincident to [Q,, Q*] < [Z,, Z*] on K¢.

(i1) It can be easily seen that “ <, " looks like “left and right” on the real line R, so we call
“<p s “left and right” (or “LR” order, in short).
Theorem 1 ([28]). If 2 : [t,v] C R — K¢ is an I-V-F on such that A(s) = [As(3), A* ()],

then, 2 is Riemann integrable over [t, v] if and only if, A, and A* both are Riemann integrable over
[t, v] such that

(IR) /tvm(%)d%= {(R)/t"m*(%)d%, (R) ./tvg[*(%)d%}
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The following interval-valued Riemann—Liouville fractional integral (IV-RL-fractional integral)
operators were presented by Buduk et al. [1]:

Let B > 0 and L([t, v], K[) be the collection of all Lebesgue measurable I-V-Fs on [t,v].
Then, the IV-RL-fractional integrals of 2 € L([t, v], K&) with order p > 0 are defined by

T A() = % /t”(%— 5B 19((s)ds, (5 > 1), 3)
and <+ o ! v o1
260 = w1 /% (s — 5P~ \9U(s)ds, (3¢ < v), )

respectively, where T' () = [;~s*~e~Sds is the Euler gamma function.

Definition 1 ([27]). A set K = [t, v] C RT = (0, 00) is said to be harmonically convex set, if, for
all 2, p € K, s € [0, 1], we have:

s
T K. (5)

Definition 2 ([27]). Suppose that the mapping: [t, v] — R. For every », u € [t, v] and
s € [0, 1], if the successive inequality

R o) s
Ql(s%—i—(l—s)y)S(l JA(2) + (), ©)

Then, 2 is named as harmonically convex function (3 -convex function) on interval [t, v]. If
(6) is reversed, then, 2 is named as a 3 -concave function on [t, v].

Definition 3 ([29]). Suppose that the mapping: [t, v] — KCc. For every s, p € [t, v] and
s € [0, 1], if the successive inequality

A((1—8)2+sp) <p (1—8)A(5) +sA(p), @)

Then, A is named as LR-convex IV-F on the convex interval [t, v]. If (7) is reversed, then, A is
named as a concave function on [t, v].

Definition 4. Suppose that the mapping 2 : [t, v] — K¢. Forall >, y € [t, v]and s € [0, 1],
if the successive inequality

91< ﬁ) <o (1—8)A(0) +A(p), ®)

is valid, then, A is named as LR-harmonically convex IV-F (LR- 3¢ -convex IV-F) defined on interval
[t, v]. If (8) is reversed, then, 2 is called LR-# -concave IV-F on [t, v]. The set of all LR- 3 -convex
(LR- 7€ -concave 1V-F) is denoted

LRHSX([t, v], Kc)(LRHSV([t, v], Kc)).

Theorem 2. Let K be harmonically convex set, and let A : K — K¢ be an IV-F is given by
A(2) = [Ai(2), A (3)], ¥ ©9)

for all>c € K. Then, 2 is LR-3 -convex function on K, if and only if, A (5) and A*(s)are 3¢
-convex functions.
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Proof. Assume that 2, (c) and 21*(>¢) are #-convex on K. Then, from (6), we have

mgﬂ(#)g(lfs)ﬁl*(%)JrSm*(ﬂ)r

(I=s)u
and
L (. — 8)A* (2¢) 4+ s2A*(1).
() S 0= s
Then, by (9), we obtain
Wty ) = alsse+ (L=s)), W (sxe+ (1 —s))]) <p (1-
8) [ (30), A (3)] + s [Au(p), A* ()],
that is

m(ﬁ) <p (1—8)A(3) +sA(u),V3,u €K, s € [0, 1].

Hence, 2l is LR-# -convex [V-F on K.
Conversely, let 2 be LR-#-convex IV-F on K. Then, forall », 1 € K, s € [0, 1], we have

Pl
m(m> <p (1T —s)2A(s2) +sA(p).

Therefore, from (9), left side of above inequality, we have

s o)~ (Gt e
(eerti=om) = [ (e t=on) * (vt =o)

Again, from (9), we obtain

(1= 9)A(5¢) + sA(5)= (1 = 5) [ (36), A" ()] + s[Au (), A" (W)],

forall s, u € K, s € [0, 1]. Then, by #-convexity of 2, we have for all >,y € K, s € [0, 1]
such that

&l
m<m> < (1—8)As(50) + 52U (),

and

* U < _ * *
A (75%4- = s)y) < (1 —s8)A(50) + A" (),
this concludes the proof. [J

Remark 2. If one attempts to take 2. () = A*(s¢), then, from Definition 3, we achieve Defini-
tion 2.

Example 1. We consider the IV-Fs 2 : [1, 2] — K¢ defined by A(3c) = [In(5), 2\/3]. Since
end point functions Ay (5¢), A* () are 3 -convex functions. Hence, A(¢) is LR- 3 -convex IV-F.

In next result, we will establish a relation between LR-convex IV-F and LR-# -convex
IV-F.

Theorem 3. Let A : K — K¢ be an IV-F such that A(sc) = [A.(5), A*(5¢)], for all >« € K.
Then, A(s¢) is LR- 3 -convex IV-F on K, if and only if, Ql(%) is LR-convex IV-F on K.

Proof. Since 2(5¢) is a LR-# -convex IV-F, then, for s, p € [t, v], s € [0, 1], we have

2l<75%+2’1’1 s)u) <p (1—8)U(50) + s2A(p).
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Therefore, we have

A, (#{15)#) < (1= 8)2, (3¢) + s (),

. x (10)
W () < (1= ) (50) + 527 ().

Consider 0(x) = 91(%) Taking m = % andn = % to replace s and y, respectively.
Then, applying (10)

=0*((1—s)»+su)
<swr (1) + - (L
=s0"(u) + (1 —s)0"(3)
It follows that
[ () (o) -
[0:((1 =) +sp), 9*((1*5)%+Sﬂ)]< 5[9* 6" ()] + (1—

5)[64(50), 07(>)].
which implies that
O((1 —s)s+sp) <psO(p) + (1 —s)8(s).
This concludes that () is a LR-convex IV-E.
Conversely, let 6 is LR-convex IV-F on K. Then, for all »,p € K, s € [0, 1], we have

O(sre+ (1 —s)pu ) <psb(s)+(1—35)0(n).

By using the same steps as above, we have

0.(sk+(1-9)}) = ”(ﬁ)
:Ql*<#>
<59*(%) 1(15)*25;9

+
=82, (50) + (1 —5)2Us
w1 1) _ 1
0 (S; + (1 - S)ﬁ) = A (m)

*
A~
= =
—

It follows that

il
ﬂ<m> <p (1 —5)RA(s¢) +sA(p).

This completes the proof. (]
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Remark 3. If one attempts to take 2. (3) = A*(5¢), then, from Theorem 3, we acquire the
Lemma 2.1 of [30].

3. Main Results

Budak et al. [1] introduced the notion of IV-RL-fractional integrals. As may be seen,
fractional integral definitions and IV-RL-fractional integral definitions have comparable
configurations. As a result of this observation, we may state the H-H inequality for LR-
harmonically IV-Fs using IV-RL-fractional integrals.

Theorem 4. Let 24 € LRHSX([t, v], K}), and defined on the interval [t, v] such that
A(5e) = [As(50), A (30)] for all 5c € [t, v]. If A € L([t, v], KF) and fractional integral over

[t, v], then
m(%) Sp%{ii (Ao ‘f’)( >+1¢f+ (%?)(t)} < w )

If A(¢) is LR-3 -concave [V-F, then

m(%) >, %{Iﬁ%f (Qlolf')<%> +s§+ (mqq(%)} >, w a2

where ¥ () = L.
Proof. Let 2 € LRHSX([t, v], K). Then, by hypothesis, we have
2tv tv tv
2 — | < _—— _— .
Ql(t—&-v) - i)1<st-i- (1 —s)u) +91<(1 —s)t+su>

Therefore, we have

291*(%) < Ql*(stJr(l s)v ) +Q[*<(lfst;}t+sv>’
2m*(2v) < Ql*<sH(1 s)v >+m*<(lfst;}t+su)‘

Consider () = 2 (%) . By Theorem 3, we have 6(s¢) is LR-convex IV-F. Then, above
inequality, we have

29*(t+v> S9*<st+(tlv—s)v> +9*((1—s)t+sv>.

2tv tv

Multiplying both sides by sP~! and integrating the obtained result with respect to s
over (0,1), we have
2 fol P10, (Eﬁ)ds
< [y sP g, (W)ds + [ sP1g, (W)ds_

Let > = (ltﬁ and j = w Then, we have

Q\H
\_/
\/
QU
X
Il
~
—
=
=
—
S
| |=
-~
~—

=
—
A
=
S
|
>
*
Yo
<=
~—
+

Bo.52) < (0P 1 (1) 0o + (20 J (-
55 +9*(%)}

Similarly, for 6*(¢), we have
2 (t+v tw \Pl g (1 s (1
5 ( 2t ) : F(ﬁ)(v_J h%)’ ? <5) Ty <?>]
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It follows that
B
t+v fttU tv B 1 B 1 B 1 B at
* 7 S — Ux| — B W - - = .
2o (o) o ()] e e 0 (G5) [ofy- . (3) + <ty e () ofy o () 45l o S
That is,

B
29<t+v> < F(ﬁ—i_l)(vtft) Ff;)— 9<%> +zfl)+ 9(%)} (13)

In a similar way as above, we have

() [ o (1) + o] < SEL gy

Combining (31) and (32), we have
o(tH0) < TE+D ) s (1 b o(N)] < o(+) +o(:)
2tv ) —F 2 ™ \v )t —=P

that is

() % B wom(2) o5 rom ()] o 20550

Hence, the required result. [

Remark 4. On the basic of the inequality (29), we consider certain special cases as below. If we
attempt to take p = 1, then, we achieve the coming inequality which is also new one:

Q{( 2tu ) <, tv /tu U)o AOFAQ) (15)

t+uv v—t 22 —P 2

If we attempt to take U (32) = A*(3¢), then, we achieve the coming inequality, see [30]:

m(%)S%{T?(moY)(b o (ﬂo?)(i)}gw. (16)

If we attempt to take . (>c) = A*(3c) with B = 1, then, we acquire the coming inequality,

[27].
e 2 2o\ _ tv 0 Ql(%)d - 2(t) + A(v) 17
(t—o—v)*v—t/t 2 = 2 an

Example 2. If we consider taking the IV-Fs 2 : [0, 2] — Fc(R) such that [1, 2]/, then, all
assumptions mentioned in Theorem 4 are met. Since A (32) = /3¢, A* (3¢, 0) =2/ If p=1,
then, we compute the following:

v r 1
. (3) < {5 |5} o) ).
A (EF) =

T {s‘i,(m* o ¥)(3) +¢’; (. oy)(%ﬂ —0,

v
v

Aace o‘P)(%)} < B0,

v

tv v Ay (3)
v—t Jt 2 d

A ()42 (v) _ 1
2

231



Fractal Fract. 2022, 6,178

That means
0<0<

Sl-

Similarly, it can be easily shown that

() ron(E) e wen ()] 05

t

Now

2(v—t)
A* 2A* (v
<t)z © _ /2.
From which, we have
0<0< V2,
that is )
0,0 <, [0, 0] <p |—, V2|.
0,015, (0,0 <5 [, V7]
Hence,
a2 ) < TV Tep ooy (1) 4 5f, @ow)(1)] <, 2O
t+v) Pow—pf T v i t)]7F 2

Based on the IV-RL-fractional integrals, our next main results in association with the H-H
type inequalities for product of two LR-harmonically IV-Fs are presented as follows.

Theorem 5. Let 2, Y € LRHSX ([t, v], K{), and defined on the interval [t, v] such that
A(50) = [As(32), A (30)] and ¥ (3¢) = [Fa (32), ¥* (0] forall sc € [t, v]. f A x ¥ € L([t, v], L),
and fractional integral over [t, v], then

L() (%)ﬁ{ Té)* wo¥ (1) xvor(l) +Té),%lo‘1’<%> x¥o¥ (1) } < (3 - ol )2 (L 0)+
(Grafizr) Qo).
X ¥(t) +A(v) x F(v), Q(t,v) = A(t) x ¥(v) +A(v) x F(t), and

where D(t,v) = A(t)
v), D*(t,v)] and Q(t,v) = [Q«(t,v), Q*(t,v)].

D(t,v) = [Ds(t,

Proof. Since 2, ¥ € LRHSX([t, v], ICé), then, we have

tv
m<m> < (1 8)2, (1) + 52, (v),

and
Y(Mﬁ) < (1—8)¥,(t) + 5% (v) .

From the definition of LR-#£ -convex IV-Fs it follows that 0 <, 2(3) and 0 <, ¥ (), so

A (st+(tlvfs)v> x ¥y (st+(tlufs)v)
S ((1=9)2(t) +5A(v) )( (1=9)¥e(t) +5¥u(v) ) (18)
= (1 — )%, (t) X ¥ (t) +s2%, (v) X ¥ (v)
+5(1 — 8)2 (1) X T (v) +5(1 — 8)2(v) x Fa(t)
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Analogously, we have

A < (l—st;}t-%—su)jlv* ( (1—::)[)t+sv>
< U (1) X Fa(t) + (1 — )% (0) x Fu(v) - 19)
+5(1 —8)As (1) X Fe(v) +5(1 —5)As(v) x Fe(t)

Adding (18) and (19), we have
% (i) % ¥ (i) + 2 (i) % - (i)

< [+ (=9 [ () X Fa(t) + A (0) X Fa(0) ] : (20)
+25(1 —s)[ As(v) X Fu(t) + As(t) X Fu(v) ]

Taking multiplication of (20) by sP~1and integrating the obtained result with respect
to s over (0, 1), we have

1 -
fO s ]Ql*(st+(tlu s)v) lf{*(SH»(tll:s)v)ds
+ fO sP! A ((1 s)t+sv> x ¥ <(1—st;}t+sv)ds
< Du(t,v) .]0 sh-1 {s +(1- s)z}ds +20Qu(t,v) .]61 sP~1s(1 — s)ds.

It follows that,

F(ﬁ)(v‘—ft)ﬁ[ffly%(%)w*()+sﬁ (Xq,* }
2
tF

%
( /5+1> B+2) ) «(tv)

< # (2~ gl ) 2

Similarly, for 2* (), we have

F(ﬁ)(%)ﬁ{@? )+Ql*(%>><‘f’*( )_;,_35 (
42
TE

2(1_ B
< 3 (3~ ) O+ (b 0)

—

5= () |
(i) A

that is

Thus,

LB (o )ﬁ{zf Qlo‘ff( )x‘{’o‘f’(%) +‘:’(3 ),Q[o‘f’(%)x‘{’o

Ot
YGH Sp (% W)Q(WH (Wﬁ(ﬁﬂ))g(w).

and the theorem has been established. [

Theorem 6. Let 2, ¥ € LRHSX([t, v], IC(*:'), and defined on the interval [t, v] such that
A(3e) = [As(50), A (3)] and ¥ (3¢) = [Fe(3¢), ¥* (30)] forall e € [t, 0] F Ax ¥ € L([t, v], L)
and fractional integral over [t, v], then
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1 B 1 1 B 1 1
W) < ¥ (2) < TGP Ty 2(1) < r (1) + 5l 2(3) < ¥ () | +3(3 - i) Qo)+
B
1 (ol ) 2 (60
where D(t,v) = A(t) x F(t) +A(v) x F(v), Q(t,v) = A(t) x ¥(v) +A(v) x ¥(t), and
D(t,v) = [D«(t,v), D*(t,v)] and Q(t,v) = [Q«(t,v), Q*(t,v)].
Proof. Consider 2, ¥ € LRHSX ([t, v], K). Then, by hypothesis, we have
A (B2) x Ve (EY
tu tv t tv
< % As (st+(1—s)v> x ¥ (SH—(l—s)u) + % A ((1—s)t+sv) e (sH—(l—s)v) ,
2 st+(tlvfs)v X Y*((l—st;lﬁrsv) +m*((1fst)ut+su X 1F"((lfsf;]t+sv>
) ) (520.(8) + (1 — )2 (v))
oo () < (stm) | o] (- 9%m +s) e1)
- +2Ls ((1 s)t+su> x ¥ <(17:)Ut+sv) : +((1 - S)Ql*( ) +s2h (U)) ’
X(s¥.(8) + (1) ¥.(v))
_ % Q[*(st+(tlv—s)v> x W*<st+(tlu—s)v) +411 {S +(1-5s) }Q* (t,v) :|
+2 (s ) * ¥ (s F{s(1—s) + (1—s)s}Du(t,0)
Multiplying inequality (21) by s#~! and integrating over (0, 1),
2 () x Fe (&)
<1 fo 71m*<5t+( )u) X 1I/*(stJr(l—s)u ds 4 %Q*(t,v)f s~ 1[5 +(1-s) ]ds }
<1 .
+f0 P~ 1m*((1fs)t+sv> X o (1fst;]t+sv) +29.(t,v) fO P71 (1—s)ds
Taking » = stJr(tliyfs)u and y = (17;%
p o (F5) x ¥ (#5)
< D) (1w P sfw wo¥(}) x¥ow(l) +T'(6 o2 o¥ (1) x¥ov¥(1) }
1 (1 x B
+45 (3~ ) 2 (60) + a5 ( gy ) 2 (10),
B A (E5) ‘F*(ff;)
r B * 1 * B * 1 * 1
< @(%)ﬁ{ Ty 2 o (1) x¥rov(}) T o (1) x¥ow(l) }
1(1 B * 1 B *
+35 (4~ Gl ) @ (00) + 35 (Gl ) 2 (1 0),
Similarly, for 2* (), we have
b () ()
r B * 1 * 1 B * 1 % 1
< @(%)ﬁ{ T(%)+2l o‘f’<¥) XY o‘f’(?) +T(%), A o‘f’(—) X ¥ o‘f’(;) } ,
1(1_ B * L B *
+3 (3 - Grafiprn ) 2 00 + 3 (Gl )2 (00),
that is
v\ v r 1 v B 1 1 B 1 1
(@) R (38) <p 0 ()" 5w () < # (1) 450, 2(2) 1 ¥ (1) |+ 13- ) Q0+
B
3 (ol ) 24 )

Hence, the required result. [J
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Theorem 7. Let 2, ¥ € LRHSX ([t, v], KZ), and defined on the interval [t, v] such that
A(3) = [As(50), A (30)] and ¥ (3¢) = [¥i(3¢), ¥*(50)) forall > € [t, v]. fAx ¥ € L([t, v], KT)
and fractional integral over [t, v], then

291(%) ><‘f’( %) <p Féﬁ})(v t)ﬂ[ T;‘;ﬁ”) 910‘1”( ) x‘f’o‘f’(%) +gft+$) Q[OIP'(%) X‘i"o‘f’(%) ]+
G* ﬁ+1+3/3+2 )Q( )+%@(w),
where D(t,v) = A(t) x F(t) +A(v) x F(v), Q(t,v) = A(t) x F(v) + A(v) x ¥(t), and
CD( ) = [ *( ) @*(t,v)] and Q(t,u) = [Q*(t,v), Q*(t,v)].

Proof. Consider %, ¥ € LRHSX([t, v], Kg) Then, by hypothesis, we have

A (F5) x ()

<1 Ql"(stJr(tlvfs)v) x ¥ <st+(1 s)v > + 1 91*((1 st)Utanu) X 1fI"(st+(tlvfs)v>
=1 v 4 v 4
+2As st+(tlfs)v x ¥ (1- s)t+su> A ((1 s)t+sv) x ¥y (l—st)t+sv
A (il ) % e (e (52 () + (1 —5)2A(v))
< 1 <5t+(1fs)u (st+(1—s)v X (1= 8)¥(t) + 5%, ()
o ( tv <V tv > +1 (22)
*\ (1—s)t+sv *\ (A=s)t+sv +((1 = 8)A(t) + sAs(v))
(s, (1) + (1 —8) ¥, (v))
Ql* tv X lf/* tv
_ 41 |: (st+(l;s)v> (st+(1t—vs)u) 1 {SZ +(1- S)Z}Q* (t,v)
2 () < % () o t2sa-s)oa(tv) |
Multiplying inequality (22) by 21+#BsP~1 and then, integrating the obtain outcome
over [0, 30
A () x ‘f’*(fiﬂi)
%f 2]+5ﬁ55 1[ A (st+ 1—s) ) ( ) + 2L ((17;)Ut+sv> % Y*((lfsf)uﬂrsv) ]ds

+ﬂ (t,v) [, 21+Ppsh~ 1[2+( - )]ds+2®* fv) [ 2B psP1s(1 — s)ds ]

Taking » = m and y = (7;%, then, we get
22 (85) x Ye (2)
r B 1 1 B 1 1
< ) (%)ﬁ{ T ¥ (1) x¥o¥(l) T o¥ (1) x#o¥(}) } . 23)
1 B B
+(3 - grilipen) 20 0) + (Gl ) 2 (00
Similarly, for 2*(sr), we have
290 (2) x " (2)
r(g+1 B * * 1 B * 1 * 1
< ;/fjﬁ)(vit)ﬁ{ fz(l)+21 o‘P( ) x ¥ o‘I’<¥> +T(%>, A o‘F(;) X ¥ OIP(E) ] ) (4)

1 ﬁ2+3ﬁ * l32+3ﬁ *
+(3 -~ g ) Q6 0) + g (b 0):

From (23) and (24), we have

v—t

r B 1 1 B 1 1
2(2) x ¥ (2) <, T (w0 )ﬁ[ EA cao¥(1) xwow (1) T Ao¥ (1) x¥or(l) }+
1 B +3p B*+3p
(3~ sbithe) Q0 0) + sfrlipen 26 0)
Now, we present the reformative version of the generalized IV-RL-fractional integral
H-H Fejér inequality on convex interval. [
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Theorem 8. Let 2 € LRHSX([t, v], K), and defined on the interval [t, v] such that
A(3) = [Au(3¢), A (3¢)] for all 5c € [t, v] € [0, 1] and let A € L([t, v], K}) and fractional

) =D(sx) >0, then

integral over [t, v]. If © : [t, v] = R, i)(l 1T

u B3

m(zﬂ){ o LERSIE: )+"£ﬁ (QO‘F)(UH <p {T'jly (0o #)(} )Jﬂ[;) (Do

t+u (25)
)(1)] spw[ﬁmm( )+3@en)(1)]

v

If A is LR- 7€ -concave 1V-F, then, inequality (25) is reversed.

Proof. Since 2 € LRHSX([t, v], Ké), then, we have

Ql*(t%’}) < %(Ql*(sﬂ_(l 90 )+m*<(]—st;}f+su)) : (26)

Multiplying both sides by (26) by s#~1D (M‘%) and then, integrating the resultant

with respect to s over [0, 1], we obtain

v B ; f sP19(,
st oo < S ) g
Let » = st+(t170—s)v Then, we have
2(22) . (28) [} ( %)%(%)d%
<) ) ()" (%;f%) (o 0 4l () o (o
= (Lt )P ﬁ(% ) )z)(%éf%)duﬂf—f)ﬁ /f(% %)ﬁ_ 1 (L)o(L)dx
=) ()" H%)* m:o(%) +zf - mm(%)}

Similarly, for 4* (s

to \P_ /2t i/ 1\ /1 tw NPl p (1N o (1
() (@)L () 2 G)eezro ) [y wo () o xo(G)) @

From (28) and (29), we have

T(B) (%) [ (), W(%)}[T’é)m(%) +ffl,z>(%)}
< L) | T a0(1) 43, %() 5, an(i)+ 5, wp(}) |

that is
2t \ [$ 1\, o 1 p g 1
Similarly, if 2 be a LR- #£ -convex IV-F and sP- 153( (1 v ) > 0, then, we have
U ()2 (i) <5 M =920 +5%.(0)D (i) - 6D
And
B-1 tv tv < B—1 o tv
s Ql*((l7s)t+sv>©<st+(1fs)v> ST (%) + (1-9)2(0))D st+(1—s)jv)’ (32)
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After adding (31) and (32), and integrating the resultant over [0, 1], we get

_ v v 1 _g— v v
[0 s 12[*(st+(t1 s)u )®<st+(t1—s)v)ds+'/o s 191*((1—5)“5‘))@(5”&_5)“)[15
< o[ s+ (1 =9} gt ) + A= 9) + 5} (grtigs) s,

1 B 1 g
=) Jy D (i) ds+ ) fy D () s
Similarly, for 20*(s¢), we have

Jo s 19‘*(5t+<1 ) (e s Jo o' (1) @ (s ) s =

1—s)t+sv
% 1 _
fo sP- 1D<7( T ds +2A*(v) [, sP lD(ist#»(flUfs)v) ds

From which, we have

F(ﬁ)(%)ﬁ{f‘; 2AD 0 ¥(v) +‘:’(3%>, mgov(%)} <p T(B) ()P AW {:ﬂ (Dow)(1)+

B
T<%>(®°Y)(%>}'
that is
{z(ﬁl>+ AD olPG) +sfl), AD OlPG)] < 2A(t) Zm(v) {g(ﬁlf (® oY)G) +¢fl),(:o o ¥) (%)} (33)

By combining (30) and (33), we obtain the required inequality (25). OJ

which is also new one:

m(%) /t D)({’;)d% < /t %@(%)d% <p Q[(t)Jng(v) / D)

Joo a2

Remark 5. Let one attempt to take p = 1. Then, from (25), we acquire the coming inequality,

dsx

Let one attempt to take D (>¢) = 1. Then, from (25), we obtain inequality (11).
Let one attempt to take D () = 1 and p = 1, then, from (25), we get H-H inequality for
LR- 7 -convex IV-F.

2tv to v A(x) 2(t) + A(v)
< <, T
m(t+v> *Pu—t/t 74 <p 2

n

If one attempts to take A, (>2) =

A* (), then, from (40), we acquire the fractional H-H Fejer
inequality, see [31].
Let one attempt to take U, (3) = A* () with p = 1. Then, from (25), we achieve the coming
inequality, see [3].

> 22

3(2%) [ 2 [ 2 nin < WL 7200,

T

If one attempts to take Uy (3c) = A*(5¢) with D(3¢) = 1 then, from (25), we acquire the
coming classical inequality for 3 -convex function.

(&%) < o e (§) e o ()] < H53

- 2

If one attempts to take A, (32) = A* (5¢) and D () =
coming classical inequality for 3 -convex function.

%€ 2tv < tv /Um(%)d%SQl(t)JrQl(u).
t+v v—t Ji 2 2

B = 1 then, from (25), we acquire the
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4. Conclusions

We use IV-RL-fractional integral operators to infer various inclusions in the H-H,
H-H-Fejér type inequalities, and some related inequalities in this paper. We show the
relationships between the examined results and previously published ones to show their
generic properties. In addition, some nontrivial examples are given to demonstrate the
accuracy of the results derived in the study. The point we wish to make here is that interval-
valued analyses are commonly used in practical mathematics, particularly in the field of
optimality analysis (see [22,23]). This important subject in interval-valued analysis using
fractional integral operators deserves to be explored further.

In our final view, we believe that our work can be generalized to other models of
fractional calculus, such as Atangana-Baleanu and Prabhakar fractional operators with
Mittag-Liffler functions in their kernels. We have left this consideration as an open problem
for the researchers who are interested in this field. The interested researchers can proceed
as done in references [15,16].
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Abstract: This present study describes a novel manta ray foraging optimization approach based non-
dominated sorting strategy, namely (NSMRFO), for solving the multi-objective optimization problems
(MOPs). The proposed powerful optimizer can efficiently achieve good convergence and distribution
in both the search and objective spaces. In the NSMRFO algorithm, the elitist non-dominated sorting
mechanism is followed. Afterwards, a crowding distance with a non-dominated ranking method is
integrated for the purpose of archiving the Pareto front and improving the optimal solutions coverage.
To judge the NSMRFO performances, a bunch of test functions are carried out including classical
unconstrained and constrained functions, a recent benchmark suite known as the completions
on evolutionary computation 2020 (CEC2020) that contains twenty-four multimodal optimization
problems (MMOPs), some engineering design problems, and also the modified real-world issue
known as IEEE 30-bus optimal power flow involving the wind/solar/small-hydro power generations.
Comparison findings with multimodal multi-objective evolutionary algorithms (MMMOEAs) and
other existing multi-objective approaches with respect to performance indicators reveal the NSMRFO
ability to balance between the coverage and convergence towards the true Pareto front (PF) and
Pareto optimal sets (PSs). Thus, the competing algorithms fail in providing better solutions while the
proposed NSMRFO optimizer is able to attain almost all the Pareto optimal solutions.

Keywords: multimodal multi-objective optimization; manta ray foraging optimizer; non-dominated
solution; crowing distance; engineering design problem; optimal power flow; renewable energy sources

1. Introduction

Nowadays, meta-heuristics become popular in different research areas for resolving
challenging optimization issues. These stochastic approaches are among the best and
effective strategies in finding optimal solutions, conflicting with the classical (deterministic)
optimization approaches which are devalued due to their drawbacks as local optima
stagnation [1], etc. In spite of the benefits of the intelligence algorithms, they require
some improvement to satisfy the diverse characteristics of complex real-world applications.
Features that mostly faced in real issues are uncertainty [2], dynamicity [3], combinatorial,
multiple objectives [4,5], constraints, etc. Along these lines, it is obviously seen that no
approach is qualified in resolving the diverse kind of optimization problems. In that regard,
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the No-Free Lunch (NFL) theorem [6] validates this and opens the way for developers to
create the newest approaches and enhances the quality of the existing ones.

Some of well-regarded meta-heuristic algorithms are: a genetic algorithm (GA), which
is the first stochastic algorithm inspired by John Holland in 1960 [7], followed by simulated
annealing (SA) in 1983 [8], particle swarm optimization (PSO) in 1995 by Kennedy [9],
and more approaches that were developed later such as ant bee colony (ABC) [10], arith-
metic optimization algorithm (AOA) [11], Harris hawks optimization (HHO) [12], sine
cosine algorithm (SCA) [13], black widow optimization (BWO) [14], dynamic differential
annealed optimization (DDAO) [15], levy flight distribution (LFD) [16], Salp swarm al-
gorithm (SSA) [17], Henry gas solubility optimization (HGSO) [18], manta ray foraging
optimization (MRFO) [19], and so on. All these developed stochastic algorithms are fre-
quently single-objective; therefore, the researchers improve them according to the nature
and complexity of their problems. Hence, in line with the aforementioned nature of ap-
plications, we have improved the new bio-inspired approach called manta ray foraging
optimization (MRFO) [19] with a view to cope with the multi-objective problems (MOPs),
which are the main focus of this paper.

During the two last years, several studies have guaranteed the superiority and effi-
ciency of the MRFO algorithm in solving global optimization problems, such as: Fahd et al. [20],
who applied the standard MRFO to perform the dynamic operation for connecting PV
into the grid system. The authors in [21] have examined the global maximum power
point of a partially shaded MJSC photovoltaic (PV) array applying the MRFO algorithm.
Regarding the work of Selem et al. [22], the MRFO was applied to define the unknown
electrical parameters of proton exchange membrane fuel cells stacks, which is considered
as a constrained optimization problem. In addition, El-Hameed et al. [23] used MRFO to
solve the solar module parameters’ identifications of a three diode equivalent model of
PV. In addition, in an attempt to ameliorate the performance of this suggested approach,
Dalia et al. [24] introduced a modified MRFO by using the fractional-order optimization
algorithms, in order to enhance its exploitation ability. Referring to [25], a binary version of
MRFO has been proposed using four S-Shaped and four V-Shaped transfer functions for the
feature selection problem. In the bio-medical area, Karrupusamy utilized a hybrid MRFO
to identify the issue in an existing brain tumor by using a convolutional neural network as a
classifier that classifies the features and supplies optimal classification results [26], etc. The
authors in [27] have used the multi-objective manta ray foraging optimization (MOMRFO)
based weighted sum to handle the optimal power flow (OPF) problem for hybrid AC and
multi-terminal direct current power grids. In Ref. [28], the authors applied the IMOMRFO
to solve the IEEE-30 and IEEE-57 OPF issues.

In accordance with the literature review, the multi-objective algorithms (MOAs) are
divided into two techniques: a priori versus a posteriori [29]. The first class converts
the multi-objective problem to a single one, by aggregating all objectives in one function
using a set of weights that are chosen by an expert in the problem domain (decision
makers). The drawback of this method appears when we generate the Pareto optimal set,
we should run the algorithm multiple times. Alternatively, the second class is the posteriori
technique which does not require any addition weights. In this method, the multi-objective
formulation is maintained and the Pareto optimal set is obtained in just one run; then, the
decision-making occurs after the optimization. In addition, the Pareto front of all kinds
of problems can be determined utilizing this posteriori technique, which is the focus of
this work, in which a new multi-objective version of MRFO based non-dominated sorting
approach named NSMRFO was developed.

Different shapes of fronts exist in multi-objective problems: linear, convex, concave,
separated, and so on. Therefore, to obtain an accurate approximation Pareto optimal
front for every multi-objective optimization issues, three fundamental challenges should
be addressed: distribution of solutions (coverage), accuracy (convergence), and local
fronts [30]. Thus, an efficient algorithm is the one that has the ability to balance between
them: avoid a premature convergence and extract a uniform distribution front covering the
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entire true Pareto optimal front. Some of the most popular multi-objective algorithms are:
Non-dominated sorting genetic algorithm (NSGA) [31,32], strength Pareto evolutionary
algorithm (SPEA) [33,34], multi-objective particle swarm optimization (MOPSO) [35], and
multi-objective evolutionary algorithm based on decomposition (MOEA /D) [36].

Since the multi-objective optimization problem appears, the non-dominated sorting
strategy with crowding distance and non-dominated ranking has been known as the
efficient and most significant mechanisms in handling the algorithms for solving the multi-
objective problems. The significant advantages of the NSGA-II and its borrowed MOAs
motivated us to suggest a novel multi-objective variant of the MRFO approach, which is
based on the NSGA-II outstanding operators. The search mechanism in MRFO is kept
similar in the NSMRFO optimizer. Furthermore, in order to assess the NSMRFO success,
various MMMOEAs with other MOEAs were investigated for comparisons with respect
to diverse indicator metrics in search and objective spaces. Thus, with accordance to the
statistical outcomes, the proposed NSMRFO outperformed its competitors and even the
existing MOMREFOs for different kinds of problems.

The main contributions of this paper are as follows:

* A new multi-objective version of manta ray foraging optimization based the crowding
distance and non-dominated sorting operators has been introduced.

e  Various performance metrics have been employed in order to affirm the NSMRFO
effectiveness.

®  The suggested NSMRFO was benchmarked on the standard unconstrained, constrained
multi-objective test suites, CEC2020 multi-modal multi-objective optimization func-
tions as well as engineering design problems to verify its validity.

e The IEEE 30-bus OPF as one of the most significant real-world issues in the power
system is investigated with wind/solar/small-hydro energy sources for the first time
with the multi-objective case.

The remainder of this paper is arranged in four sections as follows: Section 2 summa-
rizes the basic definitions of the multi-objective problems, and then describes the proposed
algorithm MRFO and the structure of its multi-objective version NSMRFO. Simulation
results, analyses, and competing algorithms are discussed in Section 3. As a final point,
Section 4 concludes this work and proposes some future research directions.

2. Multi-Objective Optimization

As mentioned before, the multi-objective problem is the subject of handling prob-
lems that need optimizing more than one objective simultaneously, which are mostly in
conflict. The basic mathematical formulation of the multi-objective optimization for such
minimization problem can be defined as:

Minimize: F(¥) = { (@), f2(E), ..., fNob/(f)}

Subject to:  g;(X) >0, i=12,...,m )
hi(%) =0, i=12,...,p
Li<x, <U;, i=12,...,n

where F(¥) is the objective function to be optimized, h;(¥) is the equality constraints, g;(¥)
is the inequality constraints, N,,h]-, m, p, and n are the numbers of objective functions,
inequality constraints, equality constraints, and variables. L; and U; are the boundaries of
the ith variable.

The arithmetic relational operators cannot be effective in multi-objective optimization
to compare the search space of different solutions. Alternatively, the Pareto optimal domi-
nance concept is utilized to determine which solution is better than another. The essential
definitions of dominance relation are defined as follows [37,38]:

Let us take two vectors X = (x1,x2,...,%,) and ¥ = (y1,¥2, ..., Yn)
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Definition 1 (Pareto Dominance). X is said to dominate ij if and only if X is partially less than ij
(ie, X < ¥):

Vie{1,2,..., Ny} : fi(¥) < fil§) AJi € {1,2,..., Nopj} = fi(X) < fill]) (2)
Definition 2 (Pareto Optimality). X € X is called a Pareto-optimal solution iff:
By € X| F(y) < F(%) ®)

Definition 3 (Pareto Optimal Set). The Pareto optimal set is a set that comprises all Pareto
optimal solutions (neither X dominates ij nor ij dominates X):

Ps:={x,y € X|3F(¥) > F(%)} 4)
Definition 4 (Pareto Optimal Front). The Pareto optimal front is defined as:
Pr:={F(¥) | ¥ € Ps} ()

In such multi-objective optimization problem, a solution is the set of best non-dominated
solutions. Therefore, the Pareto optimal solutions projection in the objective space are kept
in a set called Pareto optimal front as illustrated in Figure 1. The solutions of both spaces
obviously reveal that the green shapes are better than the others, since they dominate all
other colors.

Search space Objective space

Figure 1. Parameter and objective spaces.
The concept of the MRFO standard version is explained briefly in the following section.

2.1. Manta Ray Foraging Optimizer (MRFO)

MREFO is among the recent algorithms proposed in 2020, inspired by giant known
critters of the sea called Manta Rays [19]. Figure 2 depicts the shape of a manta ray.
To establish this algorithm, the authors mimic three feeding behaviors of Manta Rays:
chain, somersault, and cyclone feeding. Furthermore, the manta rays are assumed as
search agents which explore the planktons’ location and proceed towards them. Then,
the planktons at significant concentration represent the best solution. The source code of
MREFO is given in https:/ /www.mathworks.com/matlabcentral/ fileexchange /73130-mant
a-ray-foraging-optimization-mrfo (accessed on 24 May 2021).

Following the population-based optimization algorithms, the steps of MRFO are
randomly initialized as illustrated below:

x; = Lb; + rand x (Ub,‘*Lb,‘), i=1,...,N 6)

where Ub and Lb are the maximum and minimum bounds of variables in the search space,
rand is a random number between 0 and 1, rand € [0, 1].

The three main operators are mathematically clarified in the next subsections.
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Dorsal Ventral

———— cephalic fins ————>
outh — e ——— 3 Mo

Cloaca / Claspers

Figure 2. Manta ray body form. (a) Manta ray in the ocean; (b) parts of a manta ray, dorsal, and ventral.

2.1.1. Chain Foraging

In this foraging strategy, about 50 Mantas line up head to tail forming an orderly
line. The chain swims towards the position of intense concentration of plankton with a
fully open mouth. The missing plankton by the leader (manta at the top of the chain) will
be devoured by the followers. In the course of the foraging process, the position of each
follower is updated towards the best source of plankton and individuals in front of it. This
foraging phase is depicted in Figure 3. The mathematical updating formulas are presented

as follows:
t Ayt t N S i =
i Xij + 7 Xpestj — Xij + Xpestj ~ Xij )i 1 o
ij t t t t t T
xl-,]- +rp- xi—l,j — xi,]- +a- xhest,j — xl-,]- , i=2,...,N

where x; ; is the position of ith manta ray in the jth dimension, r; and r, are the random
vector in range [0, 1], x}, est,j 18 the best plankton concentration position, and « is a weight
coefficient that is expressed as:

a=2-r3-1/|log(rs)| (8)

where r3 and r4 introduce the random vector in range [0, 1].

Figure 3. Simulation model of chain foraging behavior.

2.1.2. Cyclone Foraging

Cyclone foraging phase follows the feeding strategy in WOA [39] in terms of spiral
movement. After discovering a significant amount of plankton in the profundity of the
ocean, the mantas move one behind another towards plankton making a spiral shape. This
foraging phase is illustrated in Figure 4. The manta updates its position based on its best
previous position and the manta in front of it.

The spiral-shaped movement is mathematically modeled as:

t t t t 7 —
o1 — Xpestj + 15 (Xpestj = ¥ij) ¥ B (oot —¥ij)  i=1 ©
i = .
! Xpest,j T 76 Xlt_]/j *xf/j +B- x’bm,]- *Xf/j , i=2...,N
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where 15 and 74 present the random value in [0, 1]; B is the weight coefficient that is

formulated as:
T—t+1

B =2¢""T -sin(2mry) (10)

where r; denotes the random vector in range [0, 1], and T and ¢ are the maximum and
current iteration, respectively.

Figure 4. Simulation model of cyclone foraging behavior.

The cyclone foraging can be considered as the main phase in MRFO, in which it
performs the intensification (exploitation) and diversification (exploration) mechanisms.
The exploitation improvement is achieved based on considering the best plankton found so
far as a reference point. On the other hand, the exploration phase incites MRFO to reach the
overall optimal solution in accordance with the mathematical equations described below:

xr[md/]‘ = Lb] +7rg- (Ub] - Lb]) (11)
Srand;j + 19 (Srandj = 54;) + B (¥ranaj — ¥1,), =1
il = rand,j 9\ Arand,j ij rand,j ij) (12)
Y Xrand,j + 110 xlt—l,j - X;) + ﬁ(xmn,j/]' — Xf/j ,i=2,...,N

where x,;,,4,j is the random position generated inside the search space.

2.1.3. Somersault Foraging

The last phase in MRFO is somersault feeding, wherein the manta ray swims to and fro
around a pivot point and somersaults around itself to a new position. Figure 5 illustrates this
feeding behavior. The manta updates its position using the following mathematical model:

) .
xf]+ = Xf,j +S- <f11 * Xpest,j — 12 xf,j)>, i=1....N 13)

where 111, 112 depict the random values between 0 and 1. S is the somersault factor, S = 2.

Figure 5. Simulation model of somersault foraging behavior.

MRFO'’s diversification and intensification phases are balanced using the variations
value t/T, which is gradually increased. The expression t/T > rand denotes the explo-
ration stage, reversibly, and the exploitation process is adopted. The main steps followed
in MRFO are demonstrated in Figure 6.
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Figure 6. MRFO flowchart for the minimization problem.

247



Fractal Fract. 2022, 6, 194

2.2. Proposed (NSMRFO)

As MRFO is relevant for single objective issues, we have developed a multi-objective
version of MRFO to handle problems with many fitness functions by applying the Pareto
dominance strategy. This variant is inspired from the non-dominated sorting genetic
algorithm (NSGA-II) approach, which is the most popular and efficient algorithm in the
area of multi-objective optimization in the literature. The non-dominated sorting (NDS)
technique employs the crowding distance to define an ordering among individuals and
preserve the diversity and the elitist mechanism. To compute all non-dominated solutions,
a ranking process is applied called non-dominated ranking (NDR), in which the front that
is not dominated by any solutions is assigned to rank 1, while rank 2 is in accordance
with the front that is dominated by at least one of the solutions, and so on; the ranking
scheme is described in Figure 7a. The crowding distance value of a particular solution is
the average distance of its two neighboring solutions as illustrated in Figure 7b. Therefore,
the less value of crowding distance denotes comparatively the higher crowded space and
conversely. The formulation of this crowding distance mechanism is defined as below:

cpy() = D= AG=D melal :;ﬁ( ! (14)

where ff" and f/X are the minimum and maximum values of the ith objective function.

r4 r 4

Rank 3
Rank 2
Rank 1

F| Fl
(a) (b)

Figure 7. Non-dominated ranking fonts (a); crowding-distance calculation (b).

It is worth discussing here that the (NDS) provides a probability to the dominated
solutions to be chosen as well, which enhances the diversification of the suggested algorithm.
The pseudo-code of NSMRFO is depicted in Algorithm 1. The computational space complexity
of NSMRFO is the same as NSGA-II of the order of O(MN?), where M is the number of
objectives, and N is the number of manta rays, while the computational complexity was
found to be much better than that of some of the approaches such as SPEA and NSGA,
which are of O(MN?).

248



Fractal Fract. 2022, 6, 194

Algorithm 1 Non-Dominated Sorting Manta Ray Foraging Optimization

1: Initialize the NSMRFO parameters: design variables, bounds(Ub, Lb), population, and
termination criteria.
2: Generate a uniform random initial population of mantas x with respect to Ub and Lb.
3: Compute the fitness function of each manta and sort all of them.
4: Determine the non-dominated solutions in the initial population and save them in
Pareto archive.
5. Compute crowding distance for each Pareto archive member.
6: Select a position vector based on crowding distance value.
7. Compute the position vector and update the position of mantas following the MRFO
procedure.
8: Compute the fitness values of all the updated positions of mantas.
9: Determine the new non-dominated solutions in the population, save them in a Pareto
archive, then remove any dominated solutions in the Pareto archive.
10: Compute the crowding distance value for each Pareto archive member and eliminate as
many as necessary according to archive size with the lowest crowding distance value.
11: Perform non-dominated sorting according to the crowding distance mechanism, then
select the global best solution using the ranking scheme.
12: Display Pareto optimal set.

2.3. Evaluation Criteria

The employed performance metrics are described in this section. The performance
indicators are one of the techniques employed for measuring the potential of a multi-
objective algorithm in terms of the diversity and coverage. In this work, various metrics
are used such as generational distance (GD) [40], inverted generational distance (IGD) [41]
in search [42] and objective [42] spaces, spacing (SP) [43], Pareto sets proximity (rPSP) [44]
and reciprocal of hypervolume (rHV) [45], which are formulated as follows:

e  Generational Distance (GD) [40]:

[~Dpt
Y. Pd?
GD = V&i=171 (15)
npf
where 11, ¢ is the number of obtained Pareto optimal solutions, and d; indicates the Euclidean

distance between the ith Pareto optimal solution attained and the closest true Pareto optimal
solution in the reference set:

e Inverted Generational Distance (IGD) [41]:
11[p/’ / 2
L (4)
Mipf
where 11, ¢ is the number of true Pareto optimal solutions and d; indicates the Euclidean
distance between the ith true Pareto optimal solution and the closest Pareto optimal solution

obtained in the reference set.
IGDX is the IGD in search space. IGDF is the IGD in objective space:

e Spacing (SP) [43]:

IGD = (16)

1 Myf
SP =

7 2
nﬁ_%ﬂw_ﬁ) 4

where 11,¢ is the number of Pareto optimal solutions obtained. d; indicates the Euclidean
distance between the ith Pareto optimal solution attained and the closest true Pareto optimal
solution in the reference set. d is the average of all d;.
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e Reciprocal of Pareto sets proximity (rPSP) [44]:

IGDX
CR

m 1/2D
CR= (H&) (19)
i=1

. . 2
B min(PFe{nax, PFt;“aX) — max(PFe{nm, Pthm“)
a PFMax — pFfmin

PSP = (18)

(20)

where CR is the cover rate. m is the number of objective functions. D is the number of
decision variables. PFt, PFe are the true and obtained Pareto front, respectively:

e Reciprocal of hypervolume (rHV) [45]:

rHV(S,w) = fyrs (15, ) (21)

HV(S,w) = /\D<U[2;w]> (22)

zeS

where Ap is the D-dimensional Lebesgue measure.

3. Experimental Results and Analysis

In this section, the effectiveness of the proposed multi-objective approach is carried out
by using 18 different unconstrained benchmark functions, the CEC2020 benchmark test that
contains 24 functions, four constrained problems, four engineering design problems, and
the IEEE 30-bus optimal power flow issue incorporating wind/solar/small-hydro power.
These test suites have different shapes of front like linear, convex, concave, connected,
disconnected, etc., as indicated in Table 1. Five analyses are investigated to prove the
robustness of the developed NSMRFO algorithm, the first one aims to assess the conver-
gence by using generation distance (GD) metric, the second evaluates the diversity by
computing the spacing (SP) metric, the inverse generation distance (IGD) in the search
and objective spaces metric, which intends to affirm the NSMRFO'’s efficacy in balancing
between convergence and diversity, and the reciprocal of Pareto sets proximity (rPSP)
and hypervolume (rHV). Moreover, for evaluating the NSMRFO approach, 11 significant
multi-objective optimization algorithms are re-implemented, which are named: multi-
objective slime mould algorithm (MOSMA) [46], multi-objective bonobo optimizer based
decomposition (MOBO/D) [47], multi-objective multi-verse optimization (MOMVO) [48],
multi-objective water cycle algorithm (MOWCA) [49], non-dominated sorting grey wolf
optimizer (NSGWO) [50], multi-objective manta ray foraging optimizer (MOMRFO) [51],
improved multi-objective manta ray foraging optimizer IMOMRFO) [28], non-sorting
genetic algorithm II (NSGA-II) [32], double niched non sorting genetic algorithm II (DN-
NSGA) [52], omni optimizer (OMNI) [53], a multi-objective particle swarm optimizer using
ring topology (MO_ Ring_ PSO_ SCD) [44], and their characteristics are shown in Table 2.
The MATLAB codes for these algorithms were downloaded from: https://aliasgharhei
dari.com/SMA html (SMA), https://www.mathworks.com/matlabcentral/fileexchang
e/79843-multi-objective-bonobo-optimizer-with-decomposition-method (BO), https:/ /
seyedalimirjalili.com/mvo (MVO), https://ali-sadollah.com /water-cycle-algorithm-wca
/ (WCA), https:/ /www.mathworks.com/matlabcentral/fileexchange /75259-multi-object
ive-non-sorted-grey-wolf-mogwo-nsgwo?s_tid=srchtitle_nsgwo_1 (GWO), https:/ /www.
mathworks.com/matlabcentral/fileexchange /103530-momrfo-multi-objective-manta-ray-
foraging-optimizer?s_tid=srchtitle_ MOMRFO_1 (MRFO), https:/ /www.mathworks.com/
matlabcentral/fileexchange /103895-improved-multi-objective-manta-ray-foraging-optim
ization?s_tid=srchtitle_MOMRFO_2 (IMRFO), and the codes of the other algorithms and the
CEC2020 test suite can be found https:/ /www.mathworks.com/matlabcentral/fileexchang
e/103895-improved-multi-objective-manta-ray-foraging-optimization?s_tid=srchtitle_MO
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MRFO_2, respectively (all accessed on 7 August 2021). Each approach is executed on a
personal computer, Windows 8.1 (64-bit), core i5 with 4GB-RAM Processor @1:8 GHz using
MATLAB R2020a. All benchmark functions are executed 20 times for 1000 iterations and
100 populations, except the CEC2020 problem, which is executed 21 times for a population
pop = 200, and a maximum number of function evaluations equal to 10,000 * pop. In addi-
tion, the OPF problem was repeated 20 time for pop = 100 and 200 iterations. Note that the
best performing algorithm is assessed based on the mean and standard deviation outcomes.
The quantitative and qualitative performance outcomes are illustrated in Tables 3-15 and
Figures 8-16, respectively. The outcomes of each set of benchmark functions are outlined
and discussed in the following sections.

Table 1. Descriptions of the unconstrained, constrained, and CEC2020 benchmark functions.

Case Name No. Objs Description
Classical test problems

F1 Schafferl 2 Convex

F2 Schaffer2 2 Disconnected
F3 Kursawe 2 Degenerate, disconnected
F4 Poloni 2 Disconnected
F5 Fonseca2 2 Concave

F6 Viennet2 3 Connected

F7 Viennet3 3 Connected and asymmetric
ZDT test suite

F8 ZDT1 2 Convex

F9 ZDT2 2 Concave

F10 ZDT3 2 Disconnected
F11 ZDT4 2 Convex, many local optima
F12 ZDTé6 2 Concave, nonuniform fitness landscape
YTD test suite

F13 YTD1 2 Disconnected
F14 YTD2 2 Disconnected
F15 YTD3 2 Disconnected
F16 YTD4 2 Disconnected
F17 YTD5 2 Disconnected
F18 YTD6 2 Disconnected
Constrained test suite

F19 ozY 2 Convex, mixed
F20 BNH 2 Convex

F21 SRN 2 Linear, degenerate
F22 CONSTR 2 Convex
CEC-2020 test suite

F23 MMF1 2 Convex

F24 MMEF2 2 Convex

F25 MMF4 2 Concave

F26 MMF5 2 Convex

F27 MMF7 2 Convex

F28 MMEF8 2 Convex

F29 MMF10 2 Convex

F30 MMF11 2 Convex

F31 MMF12 2 Convex

F32 MMF13 2 Convex

F33 MMF14 3 Concave

F34 MMF15 3 Concave

F35 MMF1_e 2 Convex

F36 MMF14_a 3 Concave

F37 MMF15_a 3 Concave

F38 MMF10_1 2 Convex

F39 MMF11_1 2 Convex

F40 MMF12_1 2 Convex

F41 MMF13_1 2 Convex

F42 MMF15_1 3 Concave

F43 MMF15_a_l 3 Concave

F44 MMF16_11 3 Concave

F45 MMF16_12 3 Concave

F46 MMF16_13 3 Concave
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Table 2. Parameter settings of the tested algorithms.

Algorithms Parameters Values
NSMRFO Somersault factor S 2
MOSMA [46] - -
MOBO/D [47] alpha-bonobo (scab) 1.55
selected bonobo (scsb) 14
probability (rcpp) 0.004
Initial probability (pxgm-initial) 0.08
subgroup size factor (tsgsfactor-max) 0.07
Number of grids per dimension 7
Grid inflation rate 0.1
Leader selection pressure 2
Deletion selection pressure 2
MOMVO [48] maximum worm hole existence probability 1
minimum worm hole existence probability 0.2
MOWCA [49] number of rivers + sea (Nsr) 4
NSGWO [50] - -
MOMRFO [51] Somersault factor S 2
nGrid 30
IMOMRFO [28] Somersault factor S 2

3.1. Evaluation on Unconstrained Benchmark Functions

As mentioned above, the proposed approach is tested firstly on the classical uncon-
strained test problems with two and three objectives. The achieved mean and STD values
of 20 runs of each parameter metrics from NSMRFO and different approaches are presented
in Table 3 and indicated in bold. It is worth noting here that the better algorithm is the one
with the lower metric value. The suggested approach NSMRFO managed to outperform
the MOSMA [46], MOBO/D [47], MOMVO [48], MOWCA [49], MOMRFO [51], IMOM-
RFO) [28], and (NSGA-II) [32] optimizer significantly on eight functions out of 18 cases
for GD, 14 out of 10 cases for IGD, and 14 out of 18 cases for SP metrics. By comparison,
MOSMA is better on SCH2 for all metrics, the MOWCA is best on FON2 for GD, on POL for
IGD, on POL, and VNTS3 for SP, the MOMVO is best on just SCH1 for SP metric, the IMOM-
RFO is best on SCH1 for GD, and VNT2 for IGD; however, the NSGA-II and MOMRFO
offered a good solution on four and eight functions, respectively. By contrast, the MOBO/D
optimizer provides the worst results. Therefore, it may be observed from this table that the
NSMRFO approach is able to outperform all competitors on most cases. Furthermore, it is
also evident from Figures 8-10 that NSMRFO converges better toward a true Pareto front
with different features from diverse perspectives. In addition, the Pareto optimal solutions
have been well distributed over the true PF on the classical functions.

Table 3. GD, IGD, and SP metrics comparison based on unconstrained test suites.

Case Name  NSMRFO MOSMA MOBO/D MOMVO MOWCA NSGA-II MOMRFO  IMOMRFO
GD Metric
F1  SCH1 15186x1072  1.5408x1073  1.1205x107>  1.6145x1073  5.0232x10~3  1.4988x107%  1.9728x107%  1.0480x103
6.21x10°° 7.73x107° 1.51x10* 6.31x107* 2.14x1073 6.44x107° 1.41x10™* 1.12x107*
F2  SCH2 3.7839x107%  3.1145x10°°  4.4024x107% 3.5789x1073  3.9098x103  3.0103x10*°  3.5790x107%  3.5958x103
1.83x10~* 9.21x107* 2.77x1073 1.23x10~* 9.19x107° 1.0829x10+0 3.62x1074 3.20x107*
F3  KUR 1.5001x107>  4.8631x1073  84540x1073 3.3798x107%  6.5932x107%  6.6901x1072  3.1843x107>  3.4414x1073
1.52x10 6.02x1073 8.89x1073 1.99x1073 422x1073 5.30x1072 291x10°4 3.27x107*
F4 POL 2.2210x10°%2  5.6752x1072  6.9886x1072  1.2298x10~'  7.6231x1072  5.8359x10°2  4.9070x10~%  7.1044x102
1.56x1072 1.99x10~2 4.43x1072 5.05x1072 1.75%1072 4.06x1073 1.37x1072 1.24x1072
F5  FON2 23155x107*  1.4972x10™*  6.5563x10"%  1.1445x103  1.4387x10~* 1.9174x107* 2.8196x107*  2.9866x10*
2.49x107° 1.82x107° 9.49x10° 571x10~* 3.65x107° 2.61x107° 4.1343x107°  3.1249x10°°
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Table 3. Cont.

Case Name  NSMRFO MOSMA MOBO/D MOMVO MOWCA NSGA-II MOMRFO  IMOMRFO

F6  VNT2  4.0305x107%  2.1878x1072  1.8094x1072  1.6617x1072  1.9053x107%  1.8746x1072  1.1303x10"2  1.2150x10~2
9.00x10~* 6.02x1073 1.02x1073 6.12x1073 7.44x1074 1.20x1073 1.34x1073 1.86x1073

F7  VNT3 23873x1072  23977x10°2  2.8189x10°2  2.3966x1072  2.0508x1072  2.3930x1072  1.6262x10°2  2.2563x10 2
1.27x1073 1.12x1073 3.31x1072 1.06x103 6.24x1073 1.49x1073 1.77x1073 4.08x1073

F8  ZDT1 23319x10™* 3.6551x10~% 50011x10"% 3.8157x10%  2.6413x107*  3.6790x1072  1.9395x10~%  3.7296x10~2
3.23x107° 4.74%107° 2.51x107° 3.82x107* 424%107° 2.69%1072 5.12x107° 1.80x1072

F9  ZDT2 9.3101x10°°  3.0210x10~* 23881x10~% 5.7435x107% 5.8786x107°  8.8345x1072  1.1687x10~*  4.2670x1072
4.36x10~° 5.52x107° 8.69x107° 3.93x107* 9.36x1073 7.92x1072 3.11x107° 3.74x1072

F10 ZDT3  1.6294x107* 21877x10"*  8.7873x10*  1.9516x1072  4.6262x107*  2.0248x1072  1.5360x10"*  3.6556x10 2
1.07x10°° 2.36x107° 525x107* 4.98x1072 6.01x107* 1.41x1072 2.23x107° 3.63x1072

F11 ZDT4  22409x10°* 27059x10°*  9.3797x10°2  1.3951x10%0  1.2212x10*0  2.9861x1010  3.8600x10~*  3.4435x10 *
4.91x10°° 5.52x107° 4581072 7.42x1071 1.26x10*0 1.04x1010 5.23x107° 2.54x107*

F12 ZDT6  4.4226x1072  1.9098x1072  1.0946x10~% 1.2260x10"2  2.1251x10°! 1.8761x10"!  7.2768x10°°  6.5288x10~!
493%1072 2.54x1072 1.01x10* 5.36x1073 1.09%1071 1.34x107! 6.46x107° 1.65x 10!

F13 TYD1  1.0438x10°%  6.7872x10°2  4.4802x10°2  57748x1073  3.1187x1072  1.3143x1072  2.4044x102 -
4.20x10~* 7.30x1073 2.77x1072 7.05x107* 7.32x1073 6.49x1073 7.55%1073

Fl4 TYD2  7.2424x107* 12213x10°!  4.8234x10°3  7.7742x103  2.3999x10~'  2.3745x10*°  6.5481x10* -
1.55x10~° 1.11x107! 5.34x1073 1.47x1073 411x1071 1.71x1010 531x107°

F15 TYD3  1.3413x1073  2.6726x1072  2.8383x10~3  1.0019x10°2  57059x1073  5.4824x10*°  1.2825x10> -
6.72x10° 2.34x1072 1.39x1073 1.77x1073 5.16x1073 2.96x1010 1.43x10*

Fl6 TYD4  6.5768x10°*  1.5877x1073  1.4063x1073  8.0617x10%  1.4953x10~1  4.7620x10*0  1.1171x1073 -
1.14x107* 1.14x107* 9.23x107° 3.18x1073 3.75x1071 2.91x10%0 5.87x107°

F17 TYD5 2.8699x10 % 53955x10°%  6.0136x10°* 15922x10°2  1.4687x10°%  14.962x101°  4.6125x10* -
9.07x10~* 1.33x107° 256x107* 5.98x1072 1.74x10~* 1.92x10*0 2.72x107°

F18 TYD6  3.0338x1073  7.3752x107%  3.1964x1073  57748x10~3  1.1735x1072  12.040x10*°  2.7641x10> -
8.18x10 3.80x1073 8.86x107° 7.05x107* 1.34x102 2.14x1010 1.81x10*

IGD Metric

F1  SCH1  4.9741x10°* 7.0139x10°* 14727x10°3  5.0232x10°%  5.0230x10°* 54182x10™*  7.3050x10"*  7.8791x10*
5.99x10°° 8.08x107° 5.88x10~* 2.14x1073 3.73x107° 5.72x107° 8.13x107° 1.06x10*

F2  SCH2  4.6630x107*  4.0565x10"*  24468x1072  3.7958x107%  4.5943x107*  4.3624x1072  7.9057x10~%  8.7927x10~*
2.85x1073 1.69x107° 1.94x1072 5.96x107* 1.38x1075 1.30x10* 452x1075 1.25x10~*

F3  KUR 1.6326x10°%  4.5883x10°%  1.1761x10~3  8.0353x107*  3.3578x10™*  3.4430x1073 25796x10~%  2.5193x10~*
1.54x10°° 3.66x107* 8.27x107* 1.36x10* 2.12x1074 2.36x1073 227x107° 1.84x107°

F4  POL 4.8896x107%  4.9407x10~%  4.0539x107%  59292x103  4.8057x10"* 55668x10~% 9.1231x10~*  8.0518x10~*
3.52x107° 1.43x10~* 6.50x1072 1.61x1073 3.97x107° 3.42x107° 2.84x107* 1.27x1074

F5 FON2 2.7389x10 % 50585x10* 6.4536x10°% 1.5838x10% 2.9388x107* 3.0779x10™*  4.0938x10"*  4.5341x10*
9.53x10°° 1.45x107* 1.32x1074 3.27x107* 3.99x107° 2.15x107° 5.24x107° 6.94x107°

F6  VNT2 3.8653x1072  4.7815x1073  1.2333x10°2  7.7099x10%  4.4016x1073  4.9972x1073  2.7897x107%  2.7698x103
480x10°* 1.29x103 2.25%1072 1.19x103 9.41x10°* 8.71x10°* 3.17x107* 2.05x10°4

F7  VNT3  14552x107%  1.9514x1073  2.1503x10°2  52610x10%  1.4331x107%  1.3868x1073  1.4799x1073  1.6787x103
6.37x107* 2.02x107* 2.33x1072 6.11x107* 242x107* 1.49x107* 1.79x10~* 1.48x10*

F8  ZDT1  2.6206x10°*  47382x10°%  6.3507x10"%  2.0620x10%  2.6266x107*  1.5650x1072  3.9012x10"*  1.7831x103
1.75x107° 7.07x107° 9.90x107° 1.54x10* 1.35x107° 1.08x1072 3.63x107° 3.78x10*

F9  ZDT2 2.7851x10~*  45857x10"% 52148x10~% 2.8492x10% 8.2051x1073  4.4870x1072  3.9149x10~%  2.7908x103
2.10x10°° 2.53%107° 1.18x10* 1.97x10* 1.13x1072 422%1072 2.89%107° 7.71x107*

F10 ZDT3  1.8616x10_* 2.8916x10~* 5.6483x10~% 2.1679x107%  6.8846x10~*  7.7232x107%  29073x10~*  1.5993x10~3
7.89x10°° 3.92x107° 1.98x10* 423x1074 1.24x1073 426x1073 221x107° 407x1074

F11 ZDT4  2.6414x10°°  50698x10°* 19416x10°2 3.9102x10"1  1.6733x1072  1.2540x1010  3.7765x10"*  4.1458x10*
2.55x10° 8.23x107° 7.71x1073 2.14x1071 2.36x1072 447x1071 3.03x107° 3.31x107°

F12 ZDT6  2.9553x10°*  4.6403x10°% 1.6486x10°>  6.8445x107*%  1.5553x1072  9.3672x1072  4.1577x10"*  5.6469x102
4.62x107° 4.88x107° 1.02x1073 230107 1.60x102 7.90x10~2 3.62x107° 1.14x1072

F13 TYD1  9.4440x10~* 32475x10°2  15235x10°2  29073x103  2.0043x102  1.1656x107%  7.3191x103 -
4.92x10~4 2.83%1073 7.62x1073 6.13x1073 6.34x1073 7.15x1073 1.43x1073

Fl4 TYD2 2.9823x10~*  65423x107%  1.5225x1073  2.2408x10~3  2.1579x1072  4.9072x10"!  6.3908x10~* -
1.12x10°° 496x1073 9.52x107* 1.06x1073 3.01x1072 3.50x10°! 8.77x107°

F15 TYD3  3.2263x10 %  7.7030x107%  5.0933x10°3  1.6855x1072  4.8173x10°%  8.8421x10~'  7.9035x10* -
9.51x10° 5.96x1073 3.99x1072 5.85x1073 4.09x1073 4.68x107" 8.47x107°
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Table 3. Cont.

Case Name NSMRFO MOSMA MOBO/D MOMVO MOWCA NSGA-II MOMRFO IMOMRFO

Fl6 TYD4 3.4868x10°* 51097x10°%  32404x10°3  7.6373x10°°  1.7494x10°2  1.1066x10*°  6.9184x10* -
2.58x10° 3.81x107° 1.74x1073 8.39x1073 2.48x1072 6.08x10°1 6.53x107°

F17 TYD5 4.7951x10~* 12769x10~! 2.0048x10~3  8.0911x1073  1.3432x10~' 3.1897x10*!  1.0127x1073 -
6.02x107° 2.09%1072 3.72x1072 425%x1073 2.92x1077 419%1010 1.17x10*

F18 TYD6  4.3449x10~*  4.9312x1072  1.0853x1073  53901x1073  7.1215x1072  4.9147x10*°  7.5797x10~* -
4.29x10°° 2.55%1072 440x107* 9.49x1073 531x1073 8.65x10°! 9.46x107°

SP Metric

F1  SCH1 29654x1072  3.9539x1072  6.8903x1072  2.0338x10~2  2.9242x107% 3.1513x1072  4.0819x10"2  3.8608x102
1.99x1073 430x1073 247x1072 2.25x1072 1.81x1073 3.04x1073 496x1073 434x1073
F2  SCH2  43778x1072  4.2673x10°2  6.2204x10""  52262x1072  4.6848x1072  3.3859x10°!  54329x10°2  6.3003x10 2
2.96x1073 242x1073 6.39x107! 2.96x1072 2.40%1073 1.01x107! 9.08x1073 8.34x1073
F3  KUR 64721x10°2  9.2719x102 26929101 1.2020x10°'  84376x1072  9.4290x1072  1.1223x10~'  9.9612x102
2.32x1072 1.45%x1072 1.76x1071 4.12x1072 2.01x1072 3.80x1072 1.76x1072 1.93x102
F4 POL 8.1830x1072  1.6050x10~1  2.1860x10~'  1.2687x10~'  8.1395x10~2  9.0758x1072  2.6669x10~"  2.1438x10~!
8.11x1073 1.03x10°! 1.77x107! 1.39x10! 5.88x1073 9.35%x1072 9.68x1072 1.14x10!
F5  FON2  5.9240x1073  12015x10°2  1.1867x10°2  14375x1072  6.5275x1073  7.0641x1073  8.6261x1073  9.2525x103
6.03x10~* 3.23x1073 1.87x1073 5.34x1073 7.71x107* 8.87x107* 7.22x107* 1.82x1073
F6  VNT2 20346x1072 57179x1072  1.9270x10°2  2.3098x1072  1.7122x107%  1.4910x10~2  2.7402x10"2  2.0876x102
8.29x1073 2.91x1072 4.02x1072 9.53x1072 2.40x1072 3.02x1073 8.07x1072 2.95x1073
F7  VNT3 65468x1072  6.3280x10°2  3.5118x10~'  1.0089x107'  5.7043x10°%2  6.6166x1072  9.3950x10°2  8.0997x10 2
4.97x1073 4.01x1073 1.87x107! 5.36x1072 6.75x1073 7.75%1073 1.19x1072 246x1072
F8  ZDT1  6.8254x10~%  1.0333x1072  1.7046x1072  1.1959x1072  8.3394x1073  8.0300x1073  9.0844x107%  9.6005x 102
5.83x107% 1.41x1073 6.28x1073 1.90x1073 523x107% 1.57x1073 1.19x1073 6.65x1072
F9  ZDT2  6.8695x1073  9.9417x10°3  1.1725x10°2  1.6606x1072  1.1321x107%  4.1262x10°3  9.8885x103  9.0712x10 2
7.19x10~* 9.80x107* 1.40x1073 8.41x1073 1.06x1072 291x1073 1.13x1073 3.79x1072
F10 ZDT3  8.1064x1073  12409x10°2  1.3643x10°2  1.7348x1072  1.0571x107%  7.4131x10~3 12411x10"2  8.9649x102
6.43x10 1.83x1073 3.84x1073 5.88x1073 4.74x1073 1.06x1073 2.09%1073 9.45x10°2
F11 ZDT4  7.0857x10°3  9.2094x107%  4.5038x10°2  7.7476x107%  1.7807x10~! 275201072  9.0207x103  9.4750x10~3
5.46x10"* 8.20x107* 1.23x1072 5.56x1072 1.50x 107! 4.95%1073 1.07x1073 1.52x1073
F12 ZDT6  1.5261x1072  2.6212x10°2  1.6208x10°2  8.1444x1072  7.5266x1072  9.6715x1072  8.5474x10°°3  2.5094x 10!
1.96x1072 1.96x1072 6.73x1073 5.14x1072 3.31x1072 1.17x107! 1.41x1073 1.66x107!
F13 TYD1  2.8746x1073 62895x1072  52384x1072  4.3920x10°3  1.6767x102  4.5573x107%  1.4521x1072 -
1.64x1073 1.29%x10~2 3.20x1072 2.70x1073 1.41x1072 1.32x1073 7.21x1073
Fl4 TYD2  1.4202x1072  1.9431x10"! 6.3481x10°2 3.6429x10°2  1.0145x10'  8.5839x107%  2.2990x102 -
9.67x10~* 1.35x107! 5.01x1072 227x1072 9.47x1072 1.26x1072 3.27x1072
F15 TYD3  1.8745x10°2  1.1549x10°!1 29293x10~'  1.0838x10~'  7.0163x1072  3.6667x1072  3.1919x102 -
1.31x10°3 5.56x1072 2.67x1071 1.25x107! 4.47x1072 9.76x1073 5.67x1073
F16 TYD4  24070x1072  25290x1072  7.4783x1072  4.1287x10°2  1.5601x10'  2.6227x107%  3.0307x102 -
6.41x1073 1.79%1073 2.69%1072 411x1072 2.32x1071 2.40%1072 4.02x1073

F17 TYD5  4.4231x1073  1.8844x10°2 51214x10°2  3.8197x10°2 6.0025x103 -
4.11x10~* 5.95x1072 8.54x1072 456x1073 - - 8.99x107*

F18 TYD6  1.2875x10~2  82821x1072  25104x1072  4.2786x1072  3.2520x1072 - 1.8811x1072 -
1.15x10 3 4.12x1072 1.02x1072 1.07x1072 2.80x1072 - 2.33x1072

Underlined values indicate the best results.

3.2. Evaluation on Constrained Benchmark Functions

To evaluate the accuracy of the developed NSMRFO approach, four constrained test
functions with different Pareto optimal fronts and three analysis metrics were investigated.
Inspecting the obtained Pareto fronts in Figure 11, and the outcomes in Table 4, it is clearly
seen that the suggested NSMRFO yields a higher convergence and coverage toward the true
PF on all constrained benchmark functions. For the numerical results, NSMRFO ranks first
for the majority of functions except on BNH and CONSTR for GD, and BNH, SRN for IGD in
which it ranks second compared to the aforementioned well-known competitive techniques,
and OZY for SP. Note that the optimal findings are marked in boldface and underlined.
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Figure 8. Obtained Pareto front of NSMRFO on classical test suites.
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Figure 9. Obtained Pareto front of NSMRFO on ZDT test suites.
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Figure 11. Obtained Pareto front of NSMRFO on constrained test suites.
Table 4. GD, IGD, and SP metrics comparison based on constrained test suites.
MOSMA MOBO/D MOMVO MOWCA NSGA-II MOMRFO  IMOMRFO
Problem NSMRFO [46] 1471 [48] [49] [32] [51] [28]
GD Metric
0ozY 4.0885x10 "1 1.8977x1070  9.6335x10° 1 4.1926x10'  1.2504x10%0  8.5422x10°'  4.8528x10°!  4.1772x10°!
229%1071 6.90x1071 5.91x1071 4.29x1071 7.76x1071 5.94x1071 1.74x107! 2.04x1071
BNH 3.4178x10°"  3.6565x10"'  2.0107x10"'  2.8575x10'  3.3953x10°' = 2.0462x107°  2.2904x10%°  1.1858x10*°
1.75x10~2 1.52x1072 8.17x1072 2.16x10°1 1.46x1072 8.52x1072 1.78x10°1 1.56x10~1
SRN 3.7131x1072  1.3030x107"  8.0926x1072  3.6668x10~'  6.5713x10°2  4.3051x1072  6.2583x1072  7.6938x10~2
6.99x1073 6.53x1072 4.67x1072 8.97x1072 6.97x1073 6.91x1072 8.83x1072 1.18x1072
CONSTR 6.0167x107*  1.0382x1072  6.9108x10*  8.1620x10°*  7.2413x10*  7.0693x10*  6.0098x10"*  8.0662x10~*
1.50x10~* 5.55x1074 4.14x107° 4.02x107* 7.28x107° 4.62x107° 4.88x107° 6.47x107°
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Table 4. Cont.

MOSMA MOBO/D MOMVO MOWCA NSGA-II MOMRFO  IMOMRFO
Problem NSMRFO [46] [47] [48] [49] [32] [51] [28]
IGD Metric

ozy 1.4014x10°3  9.7966x1073  9.965x10°3  22981x10°3  6.4842x107%  4.3475x10°3  4.2650x103  1.5178x10°3
1.18x1073 2.07x1073 6.43x1073 2.04x1073 221x1073 531x1073 2.80x1073 2.07x1073

BNH 6.7915x107%  1.1293x1073  1.9024x1073  4.4141x1073  6.6386x10"*  1.8246x10~*  2.4874x107* 2.0763x107*
3.39x107° 9.31x107° 1.22x1073 7.06x10* 439%107° 1.78x107° 1.16x107° 2.20x107°

SRN 9.7172x107°  2.7928x10"*  1.9607x10"*  59502x10*  8.9740x10°  1.0583x107*  1.2501x107*  1.4485x10~*
6.88x10°° 228x1074 6.97x107° 8.07x107° 1.49x10°° 1.46x107° 7.45x10°° 1.17x107°

CONSTR 2.5255x10° % 1.0344x10°3  1.6097x10°3  1.7429x103  2.6802x107*%  2.7118x107*  4.7669x107*  3.5283x10°*
4.44x107° 2.92x1074 8.93x107* 430x1074 431x107° 1.51x107° 6.21x107° 4.98x107°

SP Metric

ozZY 1.9039x1070  8.0601x10%°  2.3336x10%°  2.0649x10*°  2.0314x10*°  1.3227x10*°  1.6335x1070  1.3983x10*°
8.93x107! 2.85x1010 2.03x1010 442x1071 1.41x107° 248x1071 2.66x1071 1.23x107!

BNH 71873x10°1  8.7699x1071  1.8574x10%0  1.2154x10%0  7.595x10°!  7.5542x107!  9.4169x10°!  1.4736x10*0
6.39x1072 8.93x1072 8.78x1071 5.76x1071 6.94x1072 7.37x1072 1.32x107! 443x1071

SRN 1.3558x100  3.6172x10%0  2.3050x10%0  2.9495x10%0  1.5216x1010  1.4977x10%0  2.1824x10%0  2.2106x10*°
1.16x10~! 3.10x10*1° 5.83x10°! 4.47x1010 9.96x10~2 1.67x10~"! 3.49x1071 4.86x1071

CONSTR 1.2579x10°%  4.2564x1072  1.7483x10~1  3.7418x1072  4.3448x1072  4.3658x1072  8.4588x10~2  5.1093x1072
2.87x1072 3.74x1073 5.34x1072 226x1072 4.46x1073 291x1073 1.05x1072 297x1073

Underlined values indicate the best results.

3.3. Evaluation on CEC2020 Benchmark Functions

This subsection presents the performance of the suggested technique NSMRFO in
CEC2020 multimodal multi-objective optimization (MMO) problems using four indicator
metrics, the ¥PSP and IGDX that reflect the quality of the Pareto set in the search space,
and the rHV and IGDF that reflect the quality of the Pareto front in the objective space.
The functions of the remaining MMO problems are characterized by different geometries’
linear and nonlinear concave and convex functions. To illustrate the effectiveness of the
multi-objective MRFO version, six well-known competitors are adopted for comparison
such as: NSGA-II [32], DN-NSGAII [52], OMNI-OPT [53], MO_Ring_PSO_SCD [44], MOM-
RFO [51], IMOMREFO [28]. The numerical statistical results of the obtained parameter
indexes in search and objective spaces by each approach are summarized in Table 5. It is
worth noting that the optimal results of each indicator are the lowest values. The under-
lined bold solutions indicate the algorithms” optimum result. Additionally, the last five
rows posted in this table present the results score of each approach, in which the NSMRFO
ranks first by providing 47 optimal solutions out of a 96 benchmark suite, which means
twenty-four functions times four indicators. By contrast, the MOMRFO, OMNI-OPT, and
DN-NSGAII competitor approaches show the worst scores. It can be clearly observed
from the perspective of the search space values that the crowding distance mechanism has
the capability to efficiently increase the PS convergence and diversity of the optimization
algorithms. However, In spite of the same strategy used in NSGAII, DN-NSGAII, and the
proposed optimizer, they offered a significant different performance, which means that
the NSMRFO diversity and convergence are improved. The IMOMRFO was the closest
approach of NSMRFO, where it ranks second by having 20 best values out of 96, and it
offered good search space results and poor objective space results. The NSGAII performed
a little better on the objective space, especially the r HV metric. The CEC2020 corresponding
box plots of the four metrics rPSP, rHV, IGDX, and IGDF are depicted in Figure 12. Accord-
ing to this figure, the NSMRFO achieved the indicator minimum values in most MMFs
such as MMF1, MMF4, MMF5, MMF7, MMEFES8, MMF11, MMF12, MMF13, MMF14, MMF15,
MMF1_e, MMF14_a, MMF15_a, MMF10_1, rHV on MMF11_], rPSP and rHV on MMF12_1,
rHV on MMF13_1, rPSP and rHV on MMF15_a_l. In addition, the NSMRFO is more stable
compared to its competitor approaches. To sum up, the suggested optimizer achieves
the best rank performance in terms of all indicator metrics compared to its competing
algorithms, and have significant stability.
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Figure 12. Box plots for the four metrics PSP, rHV, IGDX, and IGDF on CEC2020 problems.

3.4. Evaluation on Engineering Design Problems

For examining the applicability of an algorithm, the engineering design problems can
be very beneficial. In this subsection, four engineering functions are considered in order to
assess the capability of NSMRFO in dealing with the real-word problems. The first one is
4-bar truss, and it aims to optimize the volume and deflection with four dimensions. The
disk brake consists of minimizing the stopping time and weight of a brake system with
four dimensions. The third engineering problem is the welded beam that tends to decrease
the vertical deflection and cost of fabrication with four dimensions. The speed reducer as
a last function attempts to reduce its stress and total weight with seven dimensions. For
results verification, seven well-known approaches are applied. The statistical results are
summarized in Table 6, and it is evident that NSMRFO can outrank the other algorithms
on the most problems except the 4-bar truss for the GD metric, the welded beam for
GD and SP metrics, and disk brake for SP metric; it ranks first in 8 out of 12 test suites.
Accordingly, the NSGA-II and MOMRFO are the closest competitors where they provide
good estimations on two functions over 12. However, concerning the other algorithms
MOSMA, MOBO/D, MOMVO and IMOMREFO, they have the lowest results. As illustrated
in Figure 13, the NSMRFO Pareto front shows higher approximations toward the true PFs
in terms of coverage and convergence.

NSMRFO NSMRFO NSMRFO NSMRFO
20 0.012 1400

NSMRFO O NSMRFO . O NSMRFO O NSMRFO
0.03 True PF ) - TruePF 001 ¢ ©  TruePF ©  TruePF

1200

2 1000

800

0 - 600
1200 1400 1600 1800 0 1 2 3 0 10 20 30 40 2000 3000 4000 5000 6000
F1 F1 F1 F1

(a) (b) (o) (d)

Figure 13. Obtained Pareto front of NSMRFO on engineering design test suites. (a) 4-bar truss;
(b) disk brake; (c) welded beam; (d) speed reducer.
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3.5. Evaluation on OPF Incorporating Wind/Solar/Small-Hydro Energy
3.5.1. Problem Methodology
Wind power

The wind cost can be expressed as below:

Crw = de + Cuew + Coew (23)
with
Ciw = duwPus (24)
Puyr
Cuew = Kucw(Pwuv - Pws) = Kuew/ (pw - Pws)fw(pw)dpw (25)
Pu'5
Coew = Koew(Pws - Pwav) = Koew/o (Pws - Pw)fw(Pw)de (26)

where dy, Koew, and Ko, are the coefficients of direct, over, and under estimation cost,
respectively. Py ;, Pav are the scheduled and actual available power, respectively. Py, is
rated power output from the plant. f;,(py) is the probability density function of the wind
power plant.

Solar power

The total solar cost can be formulated as follows:

Crs = Cas + Cues + Coes (27)
with
Cys = dsPss (28)
Cues = Kues(Psap — Pss) = Kues * fs(Psap > Pss) * [E(Psao > Pss) — Pss] (29)
Coes = Koes(Pss — Psav) = Koes * fs(Psaw < Pss) * [Pss — E(Psan < Pss)] (30)

where dg, Kyes and K5 are the coefficients of direct, over and under estimation cost of
solar power generator. Pss, Psqy are the scheduled and actual available power, respectively.
fs(Psaw < Pss) The probability of occurrence of solar power shortage. E(Ps;p > Pss) and
E(Psqo < Pss) are the expectations of solar power above and below Pss.
Small-hydro power

The Small-hydro power is defined as follows:

Crsi = Casin + Cuesh + Coesn (31)

with
Cys = dsPss + dy, Py (32)
Cuesh = Kuesn(Psnav — Pssh ) = Kuesi * fon (Pshav > Pssh ) * [E(Pshav > Posh ) — Pssh ] (33)
Coesh = Koesh (Pshs = Pstav) = Koesi * fsh (Pshao < Pons) * [Pshs — E(Peao < Pes)]  (34)

where dj, is the small-hydro direct cost coefficient. K., and K, are the coefficients
of over and under estimation cost of combined solar and small-hydro power generator.
Pgis, Panaw are the scheduled and actual available power, respectively. E(Pyq, > Pyjs) and
E(Pgjqp < Pyps) are the expectations of combined system power above and below Pys.
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Objective functions
e Total cost

The network total cost including the thermal /wind/solar/small-hydro generators is mod-
eled as follows:
Fy = min{Fr + Cyy + C1s + Crs, }- (35)

where

Fr = Zl ) @; + biPrgi + ;P2 .+ |d; * sin(e; (pmin _ Pigi))| (36)

Qi tgi
a;, b; and c; are the conventional generators cost coefficients. d; and ¢; are the coefficients
for the valve-point loading effect.

. Emission

The emission function is formulated using an exponential function as shown below [54]:

Ng
FZ—E—min{Zlo_z(ai—&-ﬁiP + 7P, )+§lexp( )} (37)

i=1
where «;, Bi, vi, Gi, and A; are the emission coefficients of the power plant.

e Voltage deviation

The voltage deviation is calculated by:

e Power loss

The Power loss is calculated by:
Fy = Dppgs = mi NGy (V2 + V2 = 2ViVicos(8; 39
4 loss min Z[:l 1(1,])( i + i i ]CUS( 1])) ( )

where Gy(; ;) represents the conductance of line /. §;; = J; — J; represents the voltage angle
difference between bus i and bus j.

Constraints

e Equality constraints

The power flow equations are assumed as equality constraints that are represented by:

{P — Py — |[Vi| LN 1\V|[G11cos(6’,])+B,]sm(9 )] =0 @)

ng de Vil Z ‘V HGljs”/l(gl]) B”COS(G,])] =0
where Nb is the number of buses. Q,; and P,; are generated reactive and active power,
respectively. Qy; and Py; are reactive and active power demand, respectively. G;j and B;;

represent the admittance matrix components Yj; = G;; + jB;; called the conductance and
susceptance.

e Inequality constraints
The inequality constraints are given as below:

—  Generator constraints:

V","i” < Vi < Vg™ i=1,.,Ng (1)
Pt"g’in < Pgi < Pgi* i=1,..,Ntg (42)
PZZ’]s”: < Py < Pdi i=1,..,Nuwg (43)
Psyglzn < P < Ps"s“;x i=1,..,Nsg (44)
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Snétsnl < Py < PO i=1,..,Nshg (45)
Q?;in < Qi < Qg‘l’.x i=1,..Ntg (46)
M S Quu S QU i=1..,Nug @7
Q:';lln < Qi < g:“l" i=1,.. Nsg (48)
< Qupei < QU i=1,..Nshg (49)
Security constraints:

vin < vy < v i=1..,Npq (50)

S < Spax i=1,..,NI (@)

where NI is the number of transmission lines. S;; and S}/ indicate the maximum limit of
the transmission line.

3.5.2. Results of the OPF Problem

To assess performance of the suggested algorithm NSMRFO against other approaches,
several cases related to the modified IEEE 30-bus optimal power flow problem integrating
wind/solar/small-hydro power are investigated. This test system comprises 41 branches,
6 generating units in which 3 thermal generators at buses 1, 2, and 8, the wind and solar
plants at buses 5 and 11, respectively, while combined solar and small-hydro generators are
connected to bus 13 as summarized in Table 7. The detailed input data for the considered
IEEE 30-bus system are given in [54]. The thermal generators’ coefficients are provided in
Table 8. Solar irradiance, wind distribution, and small-hydro river flow rate are modeled us-
ing Lognormal, Weibull, and Gumbel probability density function (PDF), respectively [54].
These PDF parameters are listed in Table 9. Additionally, in terms of the optimization issue,
the system has 11 control variables, with various constraints and objective functions for a
total active and reactive power demands of 283.4 MW and 126.2 MVAR, respectively.

Table 7. The characteristics of the system.

Systems 30-Bus [54]

Characteristics Value Details

Buses 30 -

Branches 41 -

Generators 3 Buses: 1,2, and 8
Slack bus 1 Buse: 1

Wind generators 1 Buses: 5

Solar generators 2 Buse: 11 and 13
Small-hydro generators 1 Buse: 13

Active and reactive power 283.4 MW, 126.2 MVAr
Control variables 11 -

Table 8. Cost and emission coefficients of thermal generators [54].

Generator Bus a b c d e ® B 0% Z A

Py 1 30 2 0.00375 18 0.037 0.04091 —0.05554 0.06490  0.0002 6.667
IEEE-30 Py 2 25 1.75 0.0175 16 0.038 0.02543  —0.06047 0.05638  0.0005 3.333

Pg3 8 20 3.25 0.00834 12 0.045 0.05326  —0.03550 0.03380  0.002 2

To validate the suggested approach, five well-known stochastic algorithms are em-
ployed as competitors, namely MOMVO [48], MOWCA [49], NSGWO [50], MOMREFO [51],
and IMOMRFO [28]. The test system under study is examined via three case studies defined
as follows:

*  Minimizing the total cost and emission;
e  Minimizing the total cost and voltage deviation;
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*  Minimizing the total cost and power loss.

Table 9. Characteristic details of wind/solar/small-hydro generators [54].

Wind Power (bus 5) Solar Power (bus 11) Combined Solar/Small-Hydro Power (bus 13)
Test No. of Pwr Parameters of Psr Parameters of Psr Parameters of Phr Parameters of
Systems  Turbines  (MW) Weibull PDF (MW) Lognormal PDF (MW) Lognormal PDF (MW) Gumbel PDF
-~ k=2 n=>52 u=>5 A=15
IEEE-30 25 75 c=9 50 =06 45 =06 5 =12

The optimum settings of the control variables, their allowable ranges, the numerical
best outcomes of each objective, and the best compromise solutions (BCS) are depicted in
Tables 10-15. Furthermore, their optimal Pareto fronts are illustrated in Figures 14a-16a.
It is worth noting that all the findings are generated after twenty independent runs for
a population size of 100 and 200 iterations. According to the aforementioned tables, it
is obviously seen that the NSMRFO’ results are remarkably better than the competitor
approaches in all cases, notably the best compromise solutions’ tables. In addition, it is
clearly observed from the figures that the suggested NSMRFO can generate the superior
Pareto non-dominated solutions with good distribution and good diversification front in
comparison to other algorithms. As shown in Figures 14b-16b, the BCS’ voltage profile
PQ of load buses do not exceed their limits, and remained within the minimum and
maximum bounds.
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Figure 14. Optimal Pareto fronts of all the algorithms for case 1. (a) Pareto front of optimal solutions;
(b) voltage profile of PQ buses.
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Figure 15. Optimal Pareto fronts of all the algorithms for case 2. (a) Pareto front of optimal solutions;
(b) voltage profile of PQ buses.

269



$050'T 7850'T $190'T SHHO'L 6¥S0'T ¥290'T 't S6°0 N

11€0°T 8¥20'T Gee0'T G820'T £920'T 1€€0°T 11 S6°0 SN

£800°T 90%0'L 1L%0°T SHT0'T LVE0'T S0¥0'T L S6°0 mw>

G/90'T €650'T 8€90'L 01Z0'T 8€90'T TH90'T Tl S6°0 27N

£880°T 1020°T $8L0'T G6L0'L 62L0'T 6¥0'T 't S6°0 A

£89'61 658F1 60191 €99'GT 06891 €6€91 0S 0 8t g

29L4°TT 66L'1C 04861 66181 $R€LL 0281 0s 0 5

1€€°Tl 9H0'€C LEV'IT 65S¥¢C €901 164€T ge ot e¥q

G8S°LS L0T¥S $58'9S L6LFS GT8'Ss 02968 &L 0 dng

878'G9 8EV'F9 96879 £76'G9 16L°6L 85909 08 0C g

Sod sDd sod sod sOd S04 XeAl ury Sa[qeLIeA [o1U0)
[82] OAANOI [1S] OTINOIN [0S] OMDSN [67] VOMOW [87] OAWOI OJANSN 1 9se)
*T ased 10§ suonnjos asrwordurod 3saq jo sSurpury ‘LT d[qeL,
*S3INSII 39 dY} d3eDIPUI SaNJeA PIUIlILdpun
F0EFS F91°THL 9/8°0S 06C°8€1T $S'1S 8F6'9€T 15008 €681 $4£°9S L06'FET 820°0S 66EL 128 0s ig
199%°€ 08459 £868'C LSEL'S 068T'¢ 6££S9 1284°C °L80°L €LTLe €69L°9 6L61°€ 669€°9 - - (MIN) 1
SP19°0 78650 12970 66970 18670 92EF0 LLV90 LL16°0 81950 61%9°0 16250 19570 - - (n-d) aa
6101°0 Fh6L'T £860°0 9LL1T 89600 6966'L 69600 8GL'T 6801°0 $6SL'T 68600 989L'1 - - (4/4) uorssruug
160101 196'£68 9'600L 685968 8GH201L SITH68 €€ 1201 1SEH06 7€5°866 664568 €8°7101 SI8°€68 - - (4/9) 350D [esoL
084T'T 918 8861 G691 090°81 80161 918°€C 9/8T°6 6076'F 668°C 91TST 919'61 [°r4 0c— m\mo
6£€°61 TLLEL 91¥'8¢C £8L%T 8C8'€C 809°0C $8G¥C 16781 066'0C $L0'8L 86H0T 17902 [°r4 0c— ko)
£25°0€ 8%.'9¢ £2e81 L8L7TE LTI¥9°E L1€°9¢ 1€8'8T 20T6¢ 196°ST €661 TL0T LEETTE 0 SI— m,wd
SOPTE £59°€¢ ¥26'9C 0£8'8C 815'6C €1€'9¢ 12691 SISFL 65L°€€ €FE1T 98L°€C S19°0¢ Ge 0g— Ro)
0LV'¥7S 691°0S 9¢6'61 091°4¢C €C8'8C woe 891¥'6 198°65 0LVEL 0S€'8 4% 74 690°CC 09 0c— (26}
¥26'61 819~ 856'81 1€06°Z 116'6C 0€ST¥ £56'€E 9peeT— $SG'8¢ 099'6C 010'1¢C 65191 0%1 0s— 9,0
7866'0 8C10'T €TH0'T €5€0'T 9886'0 €LV0'T $650'T $610'T 6800'T 66660 02€0'T TLE0'T T S6°0 %b
€290'T £8€0°T 1650°T $0L0'T 6820'T 8590'T 60L0'T 0950'T $190'T L6V0'T $£50°T GE90'T Tl S6°0 LN
€280'T 9820'T £920'T 6120'T 1€00°T 00€0'T 20T F2E0'T 50T 0120'T SIe0'T 0820'T T1 S6°0 A
L0l 9P0'L 9620'L 20€0°T L0%0°T G6E0'T L0€0°T 0¥20'T 9650'T EIF0'L 09€0'T 90%0'L 1 S6°0 A
€620'T 9990'T 0£50'T 87S0'T £820'T 0190'T £8S0'T 800'T S0L0'T 2080'T £L80'T G290'T T S6°0 Nm>
8¢80'T 90T G590'T 00£0°T 6520'T 90T TEL0'T €60'T $/80°T 000T'T $890'T G080'T Tl S6°0 A
7884 810°GT ST 87091 TeLLe €LTLT 007 91691 $08'CC GITST ¥eL Sy 8/8'GT 0s 0 sg
S 07 60181 LEV'9Y LLS'TT 181°0T S0SLT 00008 60C€L 689°'ST 68891 TLTTT L0VLT 0s 0 g
£68°1C 099°GT 680°CE 186'TT 16072 8CLEl e 008'¥%¢ 910°4¢C F6LEL LL0°1€ 9/¥'91 Ge ot 8
9€€'£9 988'GS GEL'99 0¥ LY 868'GL 299°0S LE6TL 9e1°6e 1967 75098 L6S°€L €06'1S SL 0 g
86’79 ey 66179 06065 16996 1THHS TS £66'69 7886/ €I8'€S 17909 801°€S 08 0C g
q 180D q 180D q 150D q 150D q 150D q 150D Xe Ui S3[qerIeA [ou0)
[82] OTAOINI [1S] OTUINOIN [0S1 OMDSN [67] VOMOW [87] OAWOI OJYNSN 13seD)

*T 9sed 10§ $9A1OR[qO 3s9q Jo sSurpur] ‘0T [qeL

$61 ‘9 ‘TT0T ‘104 [Vovi

o
NS
(]



19'8¥6 S6'868 04916 £5°G68 0£1€6 TLG68 9€'816 L0°G68 99'076 S8°€68 €T1T6 LL768 - - (4/$) 150D TesoL,
SL0°0T s €1T'ET 86'CC 098'€C £69°1T 1eee L81°TT L1081 1£9'91 80¥'%C 100°€Z ST 07— Bo)
€64'€T 18€'1C 860CC 90¥'CT 6197 186'€C 6667C 0£v"0T 657 £€00°€T [iched 01E¥%T (74 07— o)
LT6'6E w9 €64°6€ w9ce 957'8€ 9LL9¢ ¥9.4'8¢ 01€'£E Tr6e 879'9¢ STv'se 1687 Uig S1— kS
0068'0— 90v'€C w0267 vTrvl Tw99F 879l 68'9¢ 6V 0E S667°C 09541 LT e €8'S1 ae 0g— gy
790°'8% S79'8g Se6'Y vegLe I TE 159'C€ SLTSY TTeeT 6565 91L 0% [4idag £29°'sT 09 0T o)
01Lv'8 STETE— 76070 Y0LE9 18T0T 6815'8 0V €C— Thos'T 1091'8— 70681 TISL6 8€G°€L ovL 05— 110y
08%0' G0’ 0650'T G650'1 1860°'T Ge50°T 9950°T £850°T WN0'L 19%0°'T €190 9850'T Ul S6'0 5
67£0'T 0690'T WAL 1501 9LL0°T ¥SL0'T €180°T L040°T €640'T 69L0'T 9080°T 18£0'T Ut G6'0 A
Gee0'l 9€€0' 16€0°'T 11€0'T S0E0°T L670°T T6E0°T L8E0°T L9€0°T GSE0'T ¥2e0'L L670°T Ul S6'0 A
T900'T 8T0'T 0020°T LST0'T ST10°T G610°T 79€0°T 8070'T 0610°T 67€0°T 79001 9€20°T Tt S6'0 A
9790'1 9540'1 1€90°'T 1€90°'T 8/50'1 9/50°T £850°T 8650'T £090°T 6490'T €290 6850'T Ul G6'0 DA
0840'T 1780 €740'T LLL0°T 0890°T veL0'T ST90'T 1€L0'T 9840°T 0080°T LLL0'T 04L0'T Ut G6'0 HA
8T10'T 700°81 6/8L'S Qov'El 14L9°6 TSLEL 988CF €0TST £028°€ 79971 09%1'C £€98°€1 0s 0 Fisq
687°6C 950°CT 082°0C 0ST'61 £9¢'81 89541 €867 19091 reee ¥S0'8T 8481 6VS'SL 0s 0 q
L8Y70€ 79992 959°LT SLEET 899°C€ 00£'5T 96T°ST 8LLVT £68°%¢C 08521 8/57€E 8G¥'1C ae 01 &q
£rrLE 80'LY 8668 £6€08 9v£ 08 Y0508 £2L08 y1808 L06'€S 978'6F 988'8¥% 6V1 6 SL 0 S g
676'S9 T6'LE 159'G¥ 8/5'SH 1£€°€9 LV0'9F 820°SE 91E ¥ £8€7T8 £85°C8 TIPS ¥20°2s 08 0z g
aa 180D aa 180D aa 180D aa 180D aa 150D aa 150D XeNl UIN SI[qRIIRA Jonue)
[82] OTIINOINI [15] OTIINON [0s] OMDSN [67] VOMOW [87] OAINOW OIANSN ToseD
*Z 9sed 10§ S9ATII3[qO 35394 Jo sSurpur] " d[qeL
*S}INS3I 1S9 dY} 9}LDIPUI SAN[RA PAUI[Idpun)
¥80°I1L 628'601 19€°601 654601 611601 0ST°601 (g 0§ g
L978'S 90vE'S 667C'S v015°S L8L8°S jgra - - (M) Td
£€5€%°0 65670 L9FPF0 vL¥S0 92050 sy o - - (wd) aa
209%°0 €570 85170 65770 06170 TIIv0 - - (4/3) uorssnug
857°T6 L¥E1E6 6V 1€6 S5e'16 12076 876°0€6 - - (4/$) 3502 TesoL
678CC L81'ST 79671 7S6'0L LTV v09°€L 14 0T~ 1%y
vrISI 9/6'61 77981 19¢°ST 18581 rrs6l 14 07— 0
88T°0F S09'6C 196°€€ L6CHe 9T€'9¢ I¥LSe 0% SI— &1
ST 6— 98€°€E 186'C€ 10926 99'€C €£6'9C Ge 0g— ngy
L90°TF v01'6C 8SL'L1 L1988 895°L€ 6080€ 09 07— e
SeevT 88L6'S 996°€T 0060°S LEETY 98L9'S (Uigs 05— o)
6950'T €1€0°T 6L£0'T 8020'T 20€0°T 1€€0°T |3 S6'0 €18y
$0d sod ek} $0d $0d el XeNl uN S9[qeLIEA [0jU0D
[87] OTINOINT [15] OTINOIN [0s] OMOSN [67] VOMOW [87] OAINOW OLINSN 19seD

10D "L 91qeL

$61 ‘9 ‘TT0T ‘104 [Vovi

271



*S}[NSI }$9q AU} AJLIIPUT SAN[RA PIUTIIPU)

8 €T 61°9¢T 68'9¢€T S6ct 61°GET 79'9¢1 0F1 0S Wigq
££20°9 0LEL'9 8/¥T'9 $€8T°9 €LT€°9 7€09'9 - - (MIN) Td
0€Er 0 $90¥°0 67010 €070 L80F0 €507°0 - - (n'd)aa
FleLl 9206'L 86T 92€€T G88L'1 9%56'L - - (U/4) uorssruug
£8°006 04916 £7'868 ¥2'868 65668 86°L68 - - (4/$) 350D [eroL,
189°€C A% 8FL'€T 8/T'CC $9€° L1 186°€C [°r4 0z— he)
Tl6'1e 961°CC L86'7C G66'7C 6067C 686'7C gt 0c— o)
6T8'SC L08'6€ 085°6€ 906'6€ 605°6€ 186'6€ [Uig e1- B
99CHC 0292, €085 9F1°0C €9%0'9 9rTee— g 0g— Ro)
LIT'ST TLELTS 10¥'8% 08T'SS 10€°£8 296'€F 09 0c— &d
186'TC FS0€'8— LISTH— 8E6'ST— 6€56'L— 8£59'8 0%T 05— 3igy
SPS0'T £650'T 7850°T €850'T 9%0'T 02901 T S6'0 e¥p
$590'T FHL0'T G8L0'L 1280°T $I80'T €180'L 't S6°0 N
€220'T 16€0°T 90€0'T €60'T 85€0'T GTe0'T T S6°0 A
8F20'L 1020°T €II0'L S620'L Tt £900'T Tt S6°0 mw>
9€40°'T 1€90°T £80'T 9650'T 8/90'T G290'T Tl S6°0 SN
TSL0'L €IL0'T 6490'T T190'T €620'T 84L0'L 't S6°0 A
99%°G1 900°0T G6L0T 0TL€eT £520'6 86901 0S 0 Sis g
208 9/0'61 LTV LT 785°TC 99161 9€0°'ST 0s 0 5
7€8'6C 40 74 £T8'8¢C [era 4 74 020°€C 9T ge 0t wf
LV0'ST SIL1S 65505 GLE'8F 116'0S 67967 SL 0 dng
£6€°6€ LET'SY LYU'Sh PEL TR SI¥'2s F65°€S 08 0z @
S04 sDd sod S04 ekl sS04 XeAl Uy S3[qeLIeA [o1u0)
[82] OIAINOINI [1S] OTAWOIN [0S1 OMDSN [67] VOMOW [87] OAWOI OJUNSN zase)
"z 9sed 10§ suonnjos asrwordurod 3saq jo sSurpury €T d[qer,
*S3INSII 39 A} dJDIPUI SaNJeA PIUIIdpUN)
FH9°6Cl 99°:6eT SL6TL $0LE9 Wt 86°GET 86'6€1 1€°6eT 19°0¢1 er/El L6FET 0S°ZET 128 0s Wig
Y9 £890°9 $269°S 1T 86L¥'S 9581°9 (5 7ANC] 7950°9 1€6%°S 186€9 S0L¥'9 0SF'9 - - (MIN) T
€600 6590 $90¥°0 S61¥°0 FH0F°0 LSTH0 1H0%°0 £TTH0 $S07°0 T 0 SZ6€0 691¥°0 - - (nd)aa
£€900'T el L18T'1 8€80°C 6£87°0 78/8'1 [r4 ard S108'T 91840 $810°C GE9L'T 7890°C - - (4/4) uorssrug
aa 180D aa 180D aa 150D aa 180D aa 180D aa 350D XeAl Uy Sd[qeLIeA [o1u0)
[82] OIYWOII [1S] OTUINON [0S1 OMDSN [67] VOMOW [87] OAWOI OJYNSN T ased

10D "TL d1qEL

$61 ‘9 ‘TT0T ‘104 [Vovi

272



'S}[NSI }$9q AU} AJLIIPUT SAN[RA PIUTIIPU)

01295 9EFEL qg9°ey 69'LET 0¥ a8'gel r8'6v €F9et 104794 €8'FEL 1£9'8S creel 0¥1 0s 11
880L'C PSeL9 85€9°C 94209 0864'C 9106'S 8¥PET £9S1°9 e6lee 680C'9 60€LC 62919 - - (MIN) **1q
L6150 0995°0 [245 4\ 6505°0 LIEY0 98¢Y'0 26¥7'0 75970 08€¥°0 05€5°0 9EVY'0 8€ET’0 - - (md)aa
8101°0 12041 €960°0 €160°C 800T°0 0€98°L 8560°0 11e6't €Iero 68VL'1 L10T°0 8Ll - - (4/3) uorssnuyg
29°€e0l GC1'868 €801 €627968 LT'F001 <1968 €5'1201 ST'Z68 1€°266 96'968 61'8001 70'968 - - u/$) 1500 TejoL
£T8'9T cev el LESLT L0T¥L LEVTL 6¥C'8L 88761 9%9'CC €59°01 208'S1T 180°¢L [448)8 °1 0c— i)
£8G°€T $90°'1¢ 94T'TC €eeel Y0¥ aggel 86961 6¢1'0C 608'¥C 80T°€L 06061 Yov' L1 1 0c— o)
[7A ) $39'61 0sg'ee 6LT'8¢ €09¥E ¥80°GE 000°0% 19aee LYTLE wrve €61°CE 89€°6€ 07 S1— o)
68CLY— ¥01°9¢ 02691 £88'€T 8€C°0C 914'TC 6€C7°9C 14€°9C 68891 €LE'TT 916'81 €617E 519 0e— ko)
10€°0S 95T £2E€Y1 006'9¢ Ss¥'8¢ L9T'SY 65C8'C €00¥¥ SOvvy— €€0'1¢ S68YC iUa) 09 0c— Nﬂmu
ce0Le— 6L1°CY ceLoe €199°C 80S.°€ Preva— 969°S1T 6VL6'6— 1907y 816'6C 8L9°LL 606'G— 0vL 05— HEU
0820°T 6€20'T 98%0'T 06201 6Cv0'T 6670'T G9¢0'T 89%0°1T €ee0'L 9TE0'T °LEO'T PIv0'1 1 <60 LN
8080°L $950°1 LIL0T 2950°1 26L0°1 6/90'L €901 0480°T 0080°T 9L€0°T 0290°1 8650'L 1 S6'0 RN
SEVO'T L¥10'T 98¢0'T €201 0T70'T €9¢0'T 99701 S020'T P01 £920°T S0¥0°1 Y201 T S6°0 wm\/
26101 SIP0'L LLE0°T 0eee0’T 8CY0'L £8€0°'L VLY0'T 8¥¢0'L 9Tv0'L 9420°T [4340n1 €LV0'L 1 S6°0 A
901 €650°T 6090°T 48501 9%90°T 8/90°1T GZ80'T £0S0°T €990'T 9090°T 6990'L 9%90°1T 't <60 SN
€901 €801 02201 €01 €690°1 69L0'L 6890'L G8¢0'L 0060°T r80°1L 64L0'1 8€L0'L 1 S6°0 %>
LT8'TY 61671 198'9¢ 080991 8/8'ST S¥8'91 19C°1€ TLLIT 86€CT 1ceet 01492 0T €L 0s 0 g
85t 6¥ 68781 08'FY €6L6'81 <S60°0% 06781 LLE 6V €090 00008 78061 V/8'SY 1S¥'1C 0s 0 g
c60ve 145701 68.0€ 629591 cle'6c 11s7Cce 000°5€ £€86'CC 94€'9C Sv1'LC 1vLce 8€1'1C q€ ot m,,,wm
69L°CL LLL9S 698'7L 1¢e9'6s L9TT1L geraes 0002 L8L'1S LLO6'VL LST'8Y °E6'TL 606'67 S 0 y:,ﬁ
0sTee 11565 €0€'19 6€L6'8€ 908'€9 LY 0 95T’y S86°0% 0T sy L9LVY c6l6¥ 8€8'87 08 0T @ig
SsOT g 150D ssoT g 150D ssoT g 180D ssoT g 180D ssoT gy 150D ssoTq 180D XeJAl UIAl SI[qeLIEA [013U0D)
[82] OTIWOINI [15] OTIINON [0S1OMDSN [6V] VOMOIW [87] OAIWOIN OTINSN €9se)

* ¢ 9sed 10§ S9AT)O3(qO 3594 JO SSUTpUL] T d[qeL

$61 ‘9 ‘TT0T ‘104 [Vovi

273



'S}[NSI }$9q AU} AJLIIPUT SAN[RA PIUTIIPU)

78'811 TSETT [£psas 6V T1T €0°811 L0021 0%l 0s g
8v/8'Y 99€9'F% L2097 67E9Y 8697 0009°% - - (MIN) 14
€LEVO LEEV0 e} 08€%°0 5870 90€%°0 - - (wd)aa
90890 90160 £5¥8°0 96570 ¥159°0 00€£0 - - (4/3) uotssnuyg
vE'1E6 L8'1€6 S5°LT6 0596 €16 70926 - - (4/$) 350D [esoL,
110°Te 185°8T €PS LT v6v'1C 26991 6091 14 07— Bye)
809'61 18591 8€6'TT €21°0C £7€€'8 799°0¢ sC 07— o)
£97°TC 68€'1€ 006'SE 6167€ evTLe 81€'SE [Uig e1— B
99t°0€ 895°1C €89°F1 60192 197°¢€ 90€'5C se 0g— e
986'4T 694'8¢ 810'8C 918'C¢ 92640~ 957'8T 09 0z— (o)
1966 TIL6T 786'01 STy — £€80°G¢ vE8e's 0¥l 05— e
2090°'T L6V0'T P670'T S6¥0°'T L8€0'T 8TF0'T U1 S6'0 €18y
8690°'T 8L80'T SLLOT 9090°'T SOE0'T S0L0°'T UL S60 1A
GEE0'T 1660'T 6/£0'T 1820'1 €9€0'T 0070 Ul S60 A
72801 170'T LEE0T €2€0°'T 9050'T €570 UL S60 A
€690°'T 90T €290°T 8260’ 9090'T €590°'T U1 S60 N
6280°'T 9LL0'T 78L0°T 1190'T 8580'T LLLOT UL S60 BA
818€'6 19291 6781 ¥16'0C 20971 07991 08 0 Bisg
¥29'8C 9se'9z (348 74 €56'62 780°61 wsrTe 0s 0 ¥
L9V¥C 80€°LT 9z€'0g 6€9'9C SISTE €2eTe se 01 eig
756'99 S80'%9 12€'89 G68'8S £L98'1L 11699 S 0 g
804LE 820°6€ 178'€C SPL0F S68'1E €67'7€ 08 0T g
sod Sod sod sod sod $0d Xey U1 S3[qelieA [o1ju0)
[87] OTANONI [15] OTANOIN [0S] OMOSN [67] VOMOW [87] OAWOIN OJANSN €ase)

"¢ ased 10§ suonnjos asrwordurod 3saq jo sSurpury ‘G A[qer,

$61 ‘9 ‘TT0T ‘104 [Vovi

274



Fractal Fract. 2022, 6, 194

\‘
=
8

« wowo — o - NOMVO
65 JOWCA — & - MOWCA
106 NSGWO
s Nsawo Upper bound MOMRFO
MOMRFO - X IMOMRFO
IMOMRFO 5 N
55 NSMRFO 2 1.04¢ W — * - NSMRFO
< 7 LR A IY
e 0 (Kl Q
S 102 LaW '\ .
< S RN My
045 = I\ ZZN N o \
8 o w/’ \l‘ﬂw\ ’1// i
1
d 4 ) 5 A}\ Y i
o s Fooe * '; ]
2 Vo ¥ o N [/
35 G 098 DR N\ |
> W
4 3
3 A
\i
0.9
25
Lower bound
) P P P P ool T
830 900 920 940 960 980 1000 1020 1040 1060 2 4 6 8 10 12 14 16 18 20 22 24
Cost ($/h) PQ Bus Number

(a) (b)

Figure 16. Optimal Pareto fronts of all the algorithms for case 3. (a) Pareto front of optimal solutions;
(b) voltage profile of PQ buses.

3.6. Discussion

As previously stated, the main difference between the suggested approach and its
competitors is the better diversity and accuracy for the majority of the problems, in which
the NSMRFO ranks first, followed by the MOMRFO on the unconstrained problems, the
NSGA-II on the constrained test suite, the NSGA-II on the engineering problems, and the
IMOMREFO on the CEC2020 benchmark MMO functions, while the MOWCA gives a little
better score. By contrast, the MOSMA, MOMVO and MOBO/D provide the worst rank.
However, on the other hand, the NSMRFO generates very challenging and competitive
solutions on most benchmark test suites. In summary, all quantitative and qualitative
outcomes and analysis reveal the higher accuracy and significant diversity of NSMRFO in
dealing with different unconstrained, constrained, CEC 2020 multimodal multi-objective,
and engineering benchmark functions. This comes from the strong ability of MRFO in
exploitation and exploration as long as the NSMRFO employs similar mechanisms as its
single approach, and inherits its high convergence. In addition, the crowding distance
and archive selection methodologies also contribute to the NSMRFO high coverage and
convergence.

4. Conclusions

In this work, the ability of a suggested multi-objective manta ray foraging optimizer
known as NSMRFO to handle problems with different characteristics has been tested. The
NSMRFO optimizer has been developed on the basis of NSGA-II operators as crowding
distance, elitist non-dominated sorting, and an archive mechanism. A set of test functions
have been employed to benchmark the performance of the NSMRFO approach from
different perspectives that include: seven classical, ZDT, TYD, four constrained, twenty-four
CEC2020, four problems for engineering design, and the IEEE 30-bus OPF with renewable
sources wind/solar/small-hydro power. Additionally, to qualitatively affirm the achieved
solutions, the original true Pareto fronts have been compared to those obtained. Thereby, for
performance assessment, various performance metrics in search and objective spaces have
utilized such generational distance (GD), inverted generational distance (IGDX and IGDF),
spacing metric, reciprocal Pareto sets proximity (rPSP), and reciprocal hypervolume (rHV).
Thus, NSMRFO can relatively provide an accurate estimation shape with closer distance to
the true PF compared to the multimodal multi-objective evolutionary approaches and some
recent competitive algorithms. The NSMRFO impressive performance leads to handling
challenging real-world problems in various engineering fields for future works.
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Abstract: This study presents an innovative strategy for load frequency control (LFC) using a
combination structure of tilt-derivative and tilt-integral gains to form a TD-TI controller. Furthermore,
a new improved optimization technique, namely the quantum chaos game optimizer (QCGO) is
applied to tune the gains of the proposed combination TD-TI controller in two-area interconnected
hybrid power systems, while the effectiveness of the proposed QCGO is validated via a comparison
of its performance with the traditional CGO and other optimizers when considering 23 bench
functions. Correspondingly, the effectiveness of the proposed controller is validated by comparing its
performance with other controllers, such as the proportional-integral-derivative (PID) controller based
on different optimizers, the tilt-integral-derivative (TID) controller based on a CGO algorithm, and the
TID controller based on a QCGO algorithm, where the effectiveness of the proposed TD-TI controller
based on the QCGO algorithm is ensured using different load patterns (i.e., step load perturbation
(SLP), series SLP, and random load variation (RLV)). Furthermore, the challenges of renewable energy
penetration and communication time delay are considered to test the robustness of the proposed
controller in achieving more system stability. In addition, the integration of electric vehicles as
dispersed energy storage units in both areas has been considered to test their effectiveness in achieving
power grid stability. The simulation results elucidate that the proposed TD-TI controller based on the
QCGO controller can achieve more system stability under the different aforementioned challenges.

Keywords: improved chaos game optimization; TD-TI controller; load frequency control; renewable
energy sources; electrical vehicles

1. Introduction

Recently, the world has become voracious in utilizing electrical power due to the
growth of industrial and residential loads. Therefore, it was necessary to establish new
electrical power grids to accommodate the load demands. As a result, energy planners
were directed to penetrate the renewable energy sources (RESs) with the traditional power
grids in the electrical power system to reduce the demerits of these traditional units. In
addition, the penetration of RESs with newly established power systems is considered to
have an economically good and positive rate that saves in the utilization of the oil, coal,
and gas that operate traditional power plants, whereas the resulting flames from burning
oil and coal lead to the release of carbon dioxide gas, causing an increase in the ozone
hole and an increase in the global warming phenomenon [1]. Although the presence of
RESs in electrical power grids reduces the severity of the resulting pollution from the

Fractal Fract. 2022, 6, 220. https:/ /doi.org/10.3390/fractalfract6040220 279

https:/ /www.mdpi.com/journal/fractalfract



Fractal Fract. 2022, 6, 220

traditional units, these renewable sources suffer from a lack of system inertia. As a result
of the reduction in power system inertia caused by renewable sources, the stability and
security of the system (i.e., more fluctuations in system frequency) will be affected [2,3].
Moreover, several reasons lead to more frequency fluctuations, such as a mismatching
between the generated power and the demand power, system parameter variations, and
different sorts of load variations. Hence, the fluctuations in system frequency can be tackled
by the LFC [4]. Researchers have done their best to develop several control techniques for
achieving reliability in power systems by attaining system frequency and tie-line power
flow within tolerable limits.

Many interests have been prompted by researchers to address the issue of LFC in
different structures of the power system; (i.e., the single-area power system [5,6], the multi-
area interconnected power system [7-10], and the deregulated power system [11,12]). In
addition, several different control techniques have been implemented to overcome the
system frequency fluctuations, such as the intelligent control techniques (i.e., fuzzy logic
controllers [13], artificial neural networks [14], and adaptive neuro-fuzzy controllers [15]).
Moreover, several robust control techniques have been utilized to enhance the power sys-
tem performance, such as the H-infinite technique [16] and p-synthesis [17]. Furthermore,
optimal control techniques, such as the linear quadratic Gaussian [18] and linear quadratic
regulator [19], are implemented to attain the frequency within tolerable limits. In this
regard, the majority of the industrial control loop is the proportional-integral-derivative
(PID), due to its reputable merits (i.e., simpleness in construction, applicability, function-
ality, comfort, and inexpensiveness) [20]. Even so, it suffers from a bulky, complicated
process when selecting its parameters using trial and error methods. Thus, researchers
have been striving to accomplish the optimal PID controller, according to the different
optimization techniques utilized in getting the optimal controller parameters. This design
of the optimal PID controller leads to ensuring a reliable system performance in compari-
son to the conventional PID controller when facing the uncertainties in a studied power
grid. Accordingly, several optimization techniques have been utilized to fine-tune the
optimal PID controller parameters meticulously, including the grasshopper optimization
algorithm [21], the ant colony optimization technique [22], the Jaya algorithm [23], and the
class topper optimization algorithm [24].

On the other side, the fractional order controllers (FOCs) have become a distinct candi-
date in power system stabilizing due to their merits (i.e., flexibility in configuration and a
higher degree of freedom). The FOCs have several types of poles, such as the hyper-damped
poles, that need to be fine-tuned. Accordingly, this leads to an expansion in the stable
region, giving more flexibility in the controller design process [25]. Furthermore, there are
several types of controllers belonging to the FOC family; the fractional —order-proportional-
integral-derivative (FOPID) is one member of this family that has been presented in [26,27].
The FOPID controller has been utilized in several electrical power systems [28,29]. More-
over, the TID controller represents one of the FOCs; it looks exactly like the PID controller
in construction except for one difference, which is that the proportional parameter is tilted
with a (1/s'/") transfer function. This additional transfer function provides the optimization
process with better feedback and good tracking performance. Lately, the TID controller has
been implemented for solving the LFC problem due to its good merits (i.e., it can change
the parameters of the closed-loop system; it has a tremendous ability in disturbance rejec-
tion; and it has more reliability with robustness) [30,31]. There is no doubt that fractional
calculus provides several options to researchers for creativity and diversity in controller
designing. As a result, different engineering problems have been solved by utilizing the
amalgamation of the FOPID and TID properties as a hybrid controller [32]. In addition, the
researchers’ minds are destined to implement another strategy in control design, which is
the cascaded controllers (CCs) form that includes one controller followed by another one;
the CCs have more tuning knobs that give better results than in the utilization of non-crude
CCs. Thus, many scientific studies have been presented using the different CCs to solve
the LFC problem [33,34]. Another construction has been applied while designing different
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controllers for studying the LFC issue, which depends on the combination of two different
controllers to take the benefits of both controllers. There are examples of the combination
of different proposed controllers from literature, such as the combination of the model
predictive control (MPC) controller with the linear quadratic Gaussian controller [35] and
the combination of an adaptive MPC with the recursive polynomial model estimator [36].
Furthermore, a new controller structure, labeled as a feed-forward /feed-backward con-
troller, has been presented to reduce the disadvantages of the PID and TID controllers
during system uncertainties that affect the input of the control signal. Thus, many studies
have been presented to elucidate the robustness of the feed-forward /feed-backward con-
troller structure in achieving system stability. The integral-proportional-derivative (I-PD)
controller and the integral-tilt-derivative (I-TD) controller have been proposed to cope with
the LFC problem, achieving more system stability compared to the PID and TID controllers,
respectively [37,38].

The achievement of system stability is not dependent on the controller design only,
but the utilized optimization technique represents a critical issue that must be selected
carefully to attain the optimal controller parameters. Previously, the traditional optimiza-
tion methods such as the tracking approach [39] and the aggregation methods [40] were
applied for regulating the system frequency. In fact, the traditional optimization methods
suffer from several drawbacks, such as slump, deathtrap in local minimums, the need
for more iterations, and dependence on their initial conditions to attain the optimal so-
lution. So, meta-heuristic optimization techniques such as the artificial bee colony [41],
salp swarm algorithm (SSA) [42], and whale optimization algorithm (WOA) [43] have
been proposed to overcome all of the previous drawbacks. Though the meta-heuristic
optimization algorithms are not usually guaranteed to find the optimal global solution,
they can often find a sufficiently good solution in a reasonable time. So, they are an
alternative to exhaustive search, which would take exponential time. Moreover, these
techniques have several demerits, such as slowing in the rate of convergence, poor local
search capability, and local optimum convergence. In this regard, algorithmic scientists
have improved these techniques to diminish all of their previous drawbacks. Examples of
improved algorithms utilized to achieve system stability are presented as the improved
stochastic fractal search algorithm [44] and the sine augmented scaled sine cosine [45]. In
this regard, the authors in this work proposed an improved algorithm known as QCGO to
select the suggested combining TD-TI controller parameters to attain the optimal studied
power grid performance.

Referring to the aforementioned literature related to the LFC issue, there are several
control strategies that depend on the designer experience, such as the MPC, the H-infinite
techniques, and the fuzzy logic control, that can attain the desired performance, but their
parameter-selecting strategies take a long time. In addition, the conventional PID controller
has some difficulties when facing system uncertainties. Moreover, several studies have been
presented utilizing conventional algorithms and meta-heuristic optimization techniques
that have many demerits in comparison to the improved techniques that develop the
searching process and obtain the global solution with a few search agents. Furthermore,
several previous studies did not consider the different challenges that face power systems
(i.e., different types of load variations such as series SLP and RLV, the high penetration of
RESs, and communication time delay). According to the above salient observations, this
study proposed a new control construction labeled as a combining TD-TI controller that
is derived from the form of a TID controller to enhance the studied system stability. The
parameters of the proposed combining TD-TI controller can be selected by utilizing the
improved algorithm QCGO when considering the challenges of high RESs penetration,
different load perturbation types, and communication time delay.

The studied work in this paper is presented to overcome the limitations of the pre-
viously published works in the literature. Table 1 elucidates the differences between this
work and the other published works related to the LFC issue.
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Table 1. The motivation of current work compared with other published works.

References [6] [91 [28] [32] [371 [38] This Study
Controller PI/PID PI/PD FOPID/TID ~ <ombining of I.PD LTD Combining
FOPID-TID TD-TI
structure controller controller controller controller controller
controller controller
. Manta ray .
Controller . Backtracking . Fitness
. Firefly Improved foraging Water cycle
design . search L2 C dependent . QCGO
; algorithm R PSO optimization .. algorithm
adoption algorithm algorithm optimizer
Load . .
. SLP/series SLP/series
perturbation SLP SLP/RLV SLP/RLV SLP SLP/RLV
challenge SLP SLP/RLV
Sort of Single-area Multi-area Multi-area Multi-area Multi-area Multi-area Multi-area
studied power power power power power power power
system system system system system system system system
RESs Not Not Not considered Not Not Cvf,’g;‘i‘frid
Penetration considered considered considered considered considered &
penetration
Effect of Cb(:;;c:if: Considered
communication Not Not Not Not action of one Not before and
time considered considered considered considered . considered after the
control unit i
delay control action
only
Not Not Not Not Not Not .
Effect of EVs considered considered considered considered considered considered Considered

ii.

ii.

iv.

Vi.

The main contributions of this work can be elucidated in detail as follows:

The proposal of a control structure combining TD-TI controllers for LFC of the hybrid
two-area interconnected power systems.

The proposal of a novel technique known as QCGO via improving the quantum
mechanics of the CGO algorithm based on the particle swarm optimizer (PSO) to
improve the exploration and exploitation strategies of the main CGO algorithm.

The application of the improved CGO to select the optimal parameters of the proposed
controller structure.

The validation of the performance of the proposed algorithm through a fair-maiden
comparison between the proposed QCGO algorithm and other previous techniques
(i.e., Supply-demand-based optimization (SDO), WOA, butterfly optimization algo-
rithm (BOA), and the conventional CGO), based on applying 23 bench functions,
as well as a fair comparison between the proposed algorithm and other previous
algorithms (i.e., CGO, SSA), considering the proposed controller in the multi-area
power grid for frequency stability analysis.

The consideration of several challenges, such as the high RESs penetration in both
areas, different load perturbation types, and communication time delay to study the
system stability state.

The comparison of the performance of the proposed control TD-TI structure based
on QCGO with other available controllers, such as the PID-based teaching learning-
based optimization (TLBO) [46]; the PID-based arithmetic optimization algorithm
(AOA) [47]; the proposed TD-TI control structure based on CGO; the proposed TD-
TI control structure based on SSA; the TID controller based on CGO; and the TID
controller based on QCGO, is presented to ensure the effectiveness and robustness
of the proposed control structure based on the QCGO algorithm in achieving more
system reliability and stability.
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vii. The consideration of the integration of electrical vehicles (EVs) in both areas to support
the proposed controller in overcoming the system frequency excursions during high
renewables penetration.

The remainder of this article is organized into several sections that are clarified as
follows: the studied system topology which considers the high penetration of RESs and
EVs is illustrated in Section 2. Section 3 discusses the proposed control approach and the
formulation of the studied problem. Then, the procedure of the improved QCGO technique
is given in Section 4. Moreover, the simulation results according to the different scenarios
are clarified in Section 5. Finally, Section 6 summarizes the conclusions of the current work.

2. The Studied System Topology
2.1. Two-Area Interconnected Hybrid Power Grid Configuration

In this article, the issue of LFC related to electrical power grids has been addressed by
conducting a study on two-area interconnected hybrid power systems. The studied power
grid encompasses two interconnected areas, which include several conventional generation
power plants, such as the thermal unit, hydropower unit, and gas unit. The capacity of
each area in the studied power grid that includes the three traditional units (i.e., thermal,
hydro, and gas) is 2000 MW of rated power [48], of which the largest percentage of electrical
power sharing went to the thermal power plant, which contributes 1087 MW, then the
hydropower plant, which contributes 653 MW, and the gas turbine, sharing the generated
power with 262 MW. The investigated power grid is presented as a simplified model shown
in Figure 1.

Converter
Wind Turbine /ﬁ( ) 4

Inverter
—@‘E Solar Farm

I | |

| | |

| | |

| | '

Transformer | | Transformer |

| | |

Gas m’ | AC [ Gas |

; i’ | L . Turbine !

Turbine Transformer | | Tranlf.m;(sswn | | Transformer urbine |

| AN | |

Hydr(ﬁ“l‘.ﬁl I i e — ﬁ'—kb‘ Hydro :

i . | Turbine
ITurblne Transformer, | | Transformer

| | |

B | | ﬂwm |

| ' ! '

|Re-heat thermal | | Re-heat thermal|

Turbine | I Turbine |

@ Load1 ! | Load2 |

EV1 Converter | | Converter EV2 ]I

Figure 1. The studied power grid schematic diagram.

Figure 2 shows the block diagram of the studied two-area interconnected hybrid
power grid. The transfer functions in the studied power grid are listed in Table 2. The
amalgamation of the TD-TI controller is proposed to be equipped in both areas for each
generation unit to minimize the oscillations in the frequencies of both areas and the tie-line
power flow between them. The attitude of the input signal of the proposed combining
TD-TI controller can be represented as the ACE, while the attitude of the output signal can
be represented as the action of the secondary/supplementary control on each generation
power plant, in order to obtain extra active power for enhancing the power grid perfor-
mance. Table 3 elucidates all the parameters included in the studied power grid with their
nominal values. The ACEs in both areas can be obtained according to the formulas that
follow in Equations (1) and (2) [47]:
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Figure 2. The transfer function model of the studied power grid.

Table 2. The transfer functions that are presented in the studied power grid.

@

Control Block

Transfer Functions

Thermal Governor
Reheater of Thermal Turbine
Thermal Turbine
Hydro Governor
Transient Droop Compensation
Hydro Turbine
Valve Positioner of Gas Turbine
Speed Governor of Gas Turbine
Fuel System and Combustor

Gas Turbine Dynamics

1
Tsgs+1
Ky Trs+1
1
Tis+1
1
Tgh's +1
Trss+1
—Tws+1
1
bgs +cq
Xees+1
Yes+1
Ters+1
ch‘5+1
1
Tcd's+1
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Table 2. Cont.

Control Block Transfer Functions

Kpsl

Power System 1 Tps1s+1
Kpsz

Power System 2 Tps2s + 1
) ) Kevi

Electrical Vehicle 1 Tevrs+1
Electrical Vehicle 2 Keva

TEVZ‘S +1

Table 3. The standard parameter values of the two interconnected identical areas [47].

Parameter Descriptions Symbol Standard Values
Frequency bias factor B; 0.4312 MW /Hz
Coefficient of synchronizing T 0.0433 MW
The regulation constant of thermal turbine Ry 24 HZ/MW
The regulation constant of hydropower plant Ry 2.4 HZ/MW
The regulation constant of gas turbine R3 2.4 HZ/MW
Control area capacity ratio an -1
Participation factor for a thermal unit Kr 0.543478
Participation factor for a hydro unit Ky 0.326084
Participation factor for a gas unit K¢ 0.130438
Gain constant of power system Kps 68.9566
The time constant of the power system Tps 1149
Governor time constant Tsg 0.08 s
Turbine time constant n 0.3s
Gain of reheater steam turbine K, 0.3
The time constant of reheater steam turbine T, 10s
Speed governor time constant of hydro turbine Tep 02s
Speed governor reset time of the hydro turbine Tys 5s
The transient droop time constant of hydro turbine speed governor T 28.75s
Nominal string time of water in penstock Tw 1s
Gas turbine constant of valve positioner be 0.05
Valve positioner of gas turbine cq 1
The lag time constant of the gas turbine speed governor Ye 1s
The lead time constant of the gas turbine speed governor Xe 0.6s
Gas turbine combustion reaction time delay Ter 0.01s
Gas turbine fuel time constant Tt 0.23s
Gas turbine compressor discharge volume-time constant Ted 02s
Gain of electrical vehicle Ky 1
The time constant of electrical vehicle Ty 0.28 s

2.2. The Installation of Wind Farm Model

This work presents the high penetration of RESs, including wind power in the in-
vestigated hybrid power grid. The professional software MATLAB/SIMULINK program
(R2015a) (The MathWorks, Inc., Natick, MA, USA) is used in implementing the simplified
model of wind power in order to share its energy in the first area of the studied power
grid. The aforementioned wind power model generates power in the same way as the real
behavior of the generated power from real wind farms. This is achieved using a white-noise
block that is utilized in getting a random speed, which is multiplied by the wind speed, as
shown in Figure 3 [47]. The captured output power from the wind model can be formulated
in the following equations [47].

1
Pyt = 5pATVRCp(A, B) ®)
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Band limited

G 2 6
Cp(7\,f5) =C (T_C3B_C4ﬁ —C5> xe N+ CyAr (4)
A= AQF = CUVT‘;/T (5)
1 1 0.035
N AT+008B  pPi1 ©
300s
300s+1 ’ APw(Vw)
X + Wind Turbine | A Pwt
7y + Generator |

white noise

Wind speed

Figure 3. The implemented model of wind power using MATLAB/Simulink program (R2015a).

All of these mentioned parameter values for the utilized wind farm are presented
in [47]. Figure 4 shows the random output power of 257 wind turbine units of 750 KW for
each wind power unit. The value of the generated power from the studied wind farm is
about 192 MW.
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Figure 4. The output power of the wind model.

2.3. The Installation of the PV Model

The Photovoltaic (PV) model can be built by utilizing the professional software MAT-
LAB/SIMULINK program (R2015a) described in Figure 5. The generated output power
from the model is similar to the real generated output power from a real PV plant. In
addition, the output energy of the PV model is penetrated in the second area of the studied
power grid at about 116 MW. Here, the white-noise block in the MATLAB program (R2015a)
is used for obtaining random output oscillations that are multiplied by the standard output
power generated from a real PV plant. The generated energy from the presented PV model
can be obtained as formulated in Equation (7) [6]. Figure 6 clarifies the random output
power generated from the PV model.

286



Fractal Fract. 2022, 6, 220

APgplar = 0.6 X \% Psolar (7)
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Figure 5. The implemented model of the solar power plant using MATLAB/Simulink (R2015a) program.
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Figure 6. The output power of the photovoltaic model.

2.4. The Installation of EV Model

EVs can participate in frequency regulation effectively due to the receiving of the
LFEC order and pass this signal to the EV to control the power during the charging and
discharging process. Moreover, the response of the LFC signal can be limited through
the availability of the numbers of controllable EVs in the studied power grid and by the
state of the charge related to their capacity, whereas the model of the EV is similar to
the model of the battery energy storage system, due to the included batteries that supply
extra energy to the power grid during fluctuations for regulating the frequency excursions.
However, the batteries in EVs may not be in full charging capacity due to the nature of
EVs being of mobility and load, which affects the amount of extra energy to tackle the LFC
problem. Thus, it is important to check the level of the EV charging to ensure more system
enhancement under different system fluctuations. The output power from an EV can be
obtained by the first-order transfer function, including the electrical vehicle time constant
Tgy, which equals 0.28 s in series with the electrical vehicle controllers’ gain, K¢y, which
equals 1, where Kgy is represented as the ratio of the exchange in charging power of the
EV’s batteries to the change of system frequency. The transfer function that represents the
EV model is formulated in Equation (8) [49]. Figure 7 describes the EV model that was built
in the MATLAB/SIMULINK program (R2015a).

Key
1+sTry ®
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Figure 7. The implemented model of the electrical vehicle using MATLAB/Simulink (R2015a).

3. Control Methodology and Problem Formulation

Due to the high RES penetration, communication time delay, and various types of
load perturbations, it is essential to implement a robust controller to enhance the system
performance during abnormal conditions. Hence, this study proposes a newly developed
controller construction known as a combining TD-TI controller to overcome any fluctuations
resulting from the previous considerations/challenges. Moreover, the proposed controller
parameters have been selected based on an improved algorithm labeled as QCGO.

3.1. The Proposed Control Strategy

This paper presents an efficient controller labeled as the combining TD-TI controller,
which represents an improved modified structure of the TID controller that is shown in
Figure 8. The TID controller is a sort of fractional order controller (FOC) that depends on
the fractional-order calculus in its design. The TID controller construction is similar to
the PID controller construction except for one difference, which is that the proportional
parameter is tilted with a (1/s"/") transfer function. In this regard, this paper proposed a
combining TD-TI controller, as derived from TID controller, due to the merits of the TID,
such as the ability to tune easily, superior fluctuations rejection, and better sensitivity due
to variations of the system parametric [50]. The proposed combining TD-TI controller is
utilized to enhance the studied power grid performance, such as by damping frequency
oscillations in both areas and overcoming fluctuations related to the tie-line power flow.
Furthermore, the proposed combining TD-TI controller parameters are selected utilizing
an improved QCGO algorithm. In general, the transfer function of the combining TD-TI
controller is formulated as follows [50]:

Git, TD(s) = o 4+ Kd,$ ©)
Kt Ki;
G, TI(s) = — + =4 (10)
Sn s
G, total(s) = G;1, TD(s) + Gpp, TI(s) (11)

where i refers to the specified proposed controller of the (thermal, hydro, and gas) turbines;
thus, (i = 1, 2, 3). The gain values (Kt;, Ki;, and Kd;) are selected within the range of [0, 10],
and n is tuned in the range of [1, 10]. The control signal of the i;, area can be expressed as
follows [38]:

U;(s) = Gj, total(s) x ACE;(s) (12)
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IControl
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Figure 8. The construction of the proposed combining tilt-derivative and tilt-integral controller.

According to the process of controller designing, there are several sorts of performance
criteria, such as the integral time absolute error (ITAE), the integral of squared error (ISE),
the integral time squared error (ITSE), and the integral of absolute error (IAE). The criteria
of ITAE and ISE are often utilized in the literature for minimizing the objective function
due to their merits in comparison to ITSE and IAE, whereas the strategy of the ISE criteria
in minimizing the objective function is the integrating of the square of error signal over
simulation time. For ease, the ISE criteria can effectively dampen the large errors compared
to the small errors as the square of the large errors is larger than the square of the small
errors. It can be said that the ISE criteria can penalize the large errors with tolerance for
the presence of continuous small errors along with time simulation. Thus, the authors of
this work do not hesitate in putting in the ITAE criteria utilized in minimizing the objective
function because of the multiplication of the time term by the integral of the absolute error.
The multiplied time term in ITAE criteria makes the optimization process more fast which
achieves more system stability than utilizing the ISE criteria [51]. The ITAE criteria can be
formulated as follows [47]:

Tsim
J=ITAE= [ "7 LUAAL + |Af2 | + I8Py || dt (13)

where dt is represented as the time interval for taking the error signals’ samples over the
simulation process.

3.2. The Proposed Optimization Technique

In this subsection, the CGO method is briefly described; then, the process of the QCGO
technique is presented.

3.2.1. Chaos Game Optimization (CGO) Algorithm

This algorithm is based on certain rules of the chaos theory, where the arrangement of
fractals is by the chaos game idea. Firstly, an initialization procedure is configured by deter-
mining the initial positions of the solution candidates from the following equations [52]:

- - [ 1,2 j d
X X]X] oo Xy X
1,2 ] d
Xo Xy Xy oee e Xy en X5
X — . _ i=12,...,m (14)
X; xllxlzx]l ..... x? ’ j=12....d
L Xn _xglx%1 x]n.. xﬂ_
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a =k /’
Seed} 1/1, = 1.‘
vi=1

(a) position updating of
seed}

J(0) = 5 j j i=12,....,m

Xi(o) - Xi,min + rand. (Xi/max - Xi,min)’ { ] =1,2,....d (15)
where d denotes the dimension of the problem and m refers to the total number of initialized
candidates inside the search space. x]i min’ x]i max are the lower and upper bounds of the
decision variables. The position updating process for the temporary triangles is presented
in Figure 9. The mathematical representation of the seed}, as shown in Figure 9a, is as

follows [52]:
seed! = X;+ o5 x (B; —GB—v; x MG;), i=1,2,....,m (16)

where GB is the global best, «; represents the movement limitation factor, and $; and vy;
denote vectors randomly created by numbers in the range of [0, 1]. MG,; is the mean group.
From Figure 9, seedi2 can be calculated as follows [52]:

seed? = GB+ o4 X (B; X Xj —v; X MGy), i=1,2,....,m 17

While seed?, which is displayed in Figure 9¢, is mathematically computed as be-
low [52]:
seed? = MG; + o5 X (B; x X; —v; xGB), i=1,2,....,m (18)
Finally, seed?, which is shown in Figure 9d, can be mathematically represented as
follows [52]:
seed! = X; (xf =xf +R), k=[1,2,....,d] (19)

i =

where R refers to a vector with random numbers in the range of [0, 1].

MG;

=k
Seed? i[x“ =0
vi=1

GB k
\.s”d,‘ {; =1
Yi
(b) position updating of (c) position updating of (d) position updating of
seed? seed? seed}

Figure 9. Position updating process for the temporary triangles [53].

3.2.2. The Proposed Quantum Chaos Game Optimization (QCGO) Algorithm

In this subsection, quantum mechanics is used to develop the original CGO algorithm.
This quantum model of a CGO algorithm is called here QCGO algorithm. Quantum
mechanics was employed to develop the PSO in [54]. In the quantum model, by employing
the Monte Carlo method, the solution xnew4 is calculated from this equation [54]:

Ifh>05

Xnewl = P + a-|Mbest; — Xj| - In(1/u) (20)
Else

Xpewl = P — &-|Mbest; — Xj| - In(1/u) (21)
End.

where o refers to a design parameter, u and h denote uniform probability distribution in
the range [0, 1], and Mbest is the mean best of the population and is defined as the mean of
the GB positions. It can be calculated as follows [54]:
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1y
Mbest = N 1;1 pgll(l) (22)

where g is the index of the best solution among all the solutions.

4. The Procedure of the Improved QCGO Algorithm
The Performance of QCGO

The proposed QCGO algorithm competency and performance are evaluated on the nu-
merous benchmark functions, using the statistical measurements, such as best values, mean
values, median values, worst values, and standard deviation (STD), for the best solutions
achieved using the proposed technique and the other well-known algorithms. The results
attained by the QCGO technique are compared with three recent meta-heuristic techniques,
including SDO [55], WOA [56], and BOA [57], in addition to the conventional CGO. All
of the mentioned techniques were executed for the maximum number of iterations of the
function of 200 and a population size of 50 for 20 independent runs, using Matlab R2016a
working on Windows 8.1, 64 bit (Microsoft, Albuquerque, NM, USA). All computations
were performed on a Core i5-4210U CPU@ 2.40 GHz of speed (Intel Corporation, Santa
Clara, CA, USA) and 8 GB of RAM. Figure 10 shows the qualitative metrics on F1, F2, F3,
F5, F6, F8, F10, F12, F15, F18, and F22, with 2D views of the functions, convergence curve,
average fitness history, and search history.
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Figure 10. Cont.
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Figure 10. Qualitative metrics of nine benchmark functions using the proposed quantum chaos
game optimizer algorithm: 2D views of the functions, search history, average fitness history, and
convergence curve.

Tables 4-6 show the statistical results of the proposed QCGO technique and other al-
gorithms when applied for the three types of benchmark functions (unimodal, multimodal,
and composite, respectively). The best-obtained values using the QCGO, CGO, SDO, WOA,
and BOA algorithms are displayed in bold. It is clearly seen that the QCGO algorithm
achieves the optimal solution for most of those benchmark functions. The convergence
curves of these techniques for those functions are illustrated in Figure 11, and the boxplots
for each algorithm for these functions are displayed in Figure 12. From those figures, it is
seen that the QCGO technique reached a stable point for all functions, and the boxplots of
the proposed QCGO technique are very narrow and stable for most functions compared to
the other techniques.
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Table 4. Results of unimodal benchmark functions.

Function QCGO CGO SDO WOA BOA
Best 2.4 x107126 1.52 x10~8 1.39 x1055 1.92 x1040 3.87 1098
Mean 1.4 x107122 497 x1075° 1.37 x10751 7.2 x1073* 4.96 x10708
F1 Median 4.8 x107124 3.86 1075 3.74 x107%* 2.28 x10~% 4.95 10798
Worst 1.2 10712 3.9 x107%4 8.43 x1051 4.34 %1033 6 x1008
Std 3.7 x107122 9.85 x10~%° 2.74 x10~31 1.34 x10~3 4.94 x1079
Best 4.2 x107% 3.64 x10731 1.83 x10~% 441 x10~%* 4.26 x1070°
Mean 1.85 x1063 9.17 x10~% 3.76 x10~2 5.82 x10~2 5.71 x10%
2 Median 6.63 x1064 1.96 x10~2 1.13 10726 1.34 x10~2 5.77 x10~%
Worst 7.99 x10-63 9.73 x10~28 3.98 x10~24 5.99 x10~20 7.58 x10%
Std 2.41 x1063 223 x10~28 9.1 x1025 1.34 x10~20 9.92 x10~%7
Best 2.68 x10~42 241 x1040 6.27 x10%0 0.027608 3.85 x10~%8
Mean 1.66 x10-36 6.69 x10~% 6.91 x10~34 1.518335 4.67 x10798
F3 Median 445 x10~% 1.39 x1038 1.4 x107% 1.011391 4.61 x10798
Worst 1.82 x10735 7.13 x103¢ 1.38 x10732 3.914695 5.57 x10~08
Std 4.41 x10736 1.68 x1073 3.09 x10~3 1.18435 5.02 x10~%
Best 5.12 x10~33 3.76 x10~% 1.11 x10726 0.99528 8.45 x100
Mean 6.71 x10~51 3.7 x10723 452 x10723 53.18395 1.02 x107%
F4 Median 213 x1031 1.4 x10~23 1.14 x10~2 60.93168 1.02 x10~%
Worst 3.32 x10~%0 1.81 x10~22 1.94 x10~22 89.09969 1.15 x10~%
Std 9.43 x10~! 5.38 x10~2 6.34 x10~2 29.69543 8.51 x10~%7
Best 18.11582 17.11845 27.90967 27.88483 28.89058
Mean 19.57861 19.61026 28.65096 28.27419 28.92369
F5 Median 19.35622 19.29265 28.74726 28.43647 28.91978
Worst 222175 21.59463 28.98699 28.7227 28.96927
Std 1.149609 1.224882 0.295026 0.28925 0.021273
Best 1.75 x10~4 6.75 x10~14 0.039957 0.303542 4311051
Mean 2.86 x1012 2.63 x1012 2.568541 0.655907 5.211726
F6 Median 7.7 x10714 6.23 x10~13 2.038779 0.62203 5.06303
Worst 489 x10~11 2.57 x10~ 1 7.250251 1.16408 6.168001
Std 1.09 x10~ 11 6.11 x10~12 1.852701 0.210811 0.509499
Best 1.02 x10% 0.000197 8.66 x107% 0.0004 0.000983
Mean 0.000263 0.00092 0.002356 0.00542 0.002696
F7 Median 0.000231 0.00085 0.001136 0.003763 0.002776
Worst 0.000768 0.001975 0.013813 0.019069 0.005116
Std 0.000177 0.000583 0.003331 0.005011 0.001104
The best values obtained are in bold.
Table 5. Results of multimodal benchmark functions.
Function QCGO CGO SDO WOA BOA
Best —1671.01 —1770.26 —1655 —1909.05 —921.028
Mean —1465.24 —1490.19 —~1312.83 —1786.9 —766.513
F8 Median —1453.48 —1483.32 —1385.86 —1907.06 —778.594
Worst —1313.6 —1235.22 —598.802 —1632.06 —647.792
Std 108.2831 123.7418 294.008 138.0759 61.76107
Best 0.00 0.00 4.33 %1030 0.00 5.17 x10~%
Mean 0.00 0.00 1.75 x10~22 1.14 x10~ 14 0.003376
F9 Median 0.00 0.00 417 x10~% 0.00 3.86 x10%
Worst 0.00 0.00 3.02 x10~21 1.14 x10°13 0.047754
Std 0.00 0.00 6.75 x10~22 297 x10~14 0.010836
Best 8.88 x 10716 8.88 x 10716 8.88 x 10716 4.44 x10715 1.67 x10~%
Mean 249 x10°15 32 x10°15 8.88 x 1010 1.33 x10 14 4.77 1070
F10 Median 8.88 x 10716 444 x10715 8.88 x 10716 1.15 x10~ 14 455 x10~%
Worst 444 x10715 444 x10715 8.88 x 1010 329 x10~ 14 7.94 x10°%
Std 1.81 x10~15 1.74 x10~15 0.00 8.11 x10~15 1.69 x10-%
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Table 5. Cont.

Function QCGO CGO SDO WOA BOA
Best 0.00 0.00 0.00 0.00 3.23 x107%8
Mean 0.00 0.00 0.00 0.021832 429 x10798
F11 Median 0.00 0.00 0.00 0.00 422 x10798
Worst 0.00 0.00 0.00 0.26626 5.81 x1008
Std 0.00 0.00 0.00 0.068973 6.29 x10~%
Best 3.66 x10~10 1.34 x10715 0.001152 0.006052 0.33315
Mean 5.69 x10~15 8.04 x10 14 0.23467 0.022239 0.565424
F12 Median 2.26 x10°15 1.93 x10~ 14 0.067805 0.015529 0.562862
Worst 3.32 x107 14 5.01 x10~13 1.492821 0.087947 0.754521
Std 8.06 x10~15 1.36 10713 0.352063 0.018774 0.108748
Best 6.36 x10~14 7.4 x10713 0.046216 0.400281 2.497296
Mean 0.007142 0.036733 1.867552 0.687522 2.894224
F13 Median 0.005494 0.010987 1.934246 0.598054 2.982946
Worst 0.043949 0.233414 2.999924 1.321352 3.109356
Std 0.010254 0.065978 0.961284 0.248523 0.153028
The best values obtained are in bold.
Table 6. Results of composite benchmark functions.
Function QCGO CGO SDO WOA BOA
Best 0.998004 0.998004 0.998004 0.998004 0.998004
Mean 0.998004 0.998004 3.494696 2.230204 1.301281
F14 Median 0.998004 0.998004 1.495017 1.495017 1.024436
Worst 0.998004 0.998004 12.67051 10.76318 2.983027
Std 0.00 5.09 x10~17 3.953203 2.241367 0.534994
Best 0.000307 0.000307 0.000307 0.000311 0.000315
Mean 0.000307 0.000353 0.00067 0.000626 0.000487
F15 Median 0.000307 0.000307 0.000527 0.000578 0.000405
Worst 0.000307 0.001223 0.002121 0.001528 0.000917
Std 1.68 x10~ 1 0.000205 0.000473 0.000342 0.000173
Best —1.03163 —1.03163 —1.03163 —1.03163 —1.40747
Mean —1.03163 —1.03163 —1.03005 —1.03163 —1.18199
Fl6 Median —1.03163 —1.03163 —1.03163 —1.03163 —1.18517
Worst —1.03163 —1.03163 —1.00046 —1.03163 —1.07213
Std 2.22 x10716 2.28 x10716 0.006966 1.94 x10~98 0.088213
Best 0.397887 0.397887 0.397887 0.397887 0.398293
Mean 0.397887 0.397887 0.397987 0.397896 0.409332
F17 Median 0.397887 0.397887 0.397887 0.39789 0.406611
Worst 0.397887 0.397887 0.399795 0.397967 0.461881
Std 0.00 0.00 0.000426 1.78 x10~% 0.014049
Best 3.00 3.00 3.00 3.000001 3.000586
Mean 3.00 3.00 3.001185 3.000069 3.092676
F18 Median 3.00 3.00 3.00 3.000026 3.054728
Worst 3.00 3.00 3.023537 3.000668 3.425476
Std 2.7 x10716 6.03 10716 0.005261 0.000147 0.108993
Best —0.30048 —0.30048 —0.30048 —0.30048 —0.30048
Mean —0.30048 —0.30048 —0.2893 —0.30048 —0.30048
F19 Median —0.30048 —0.30048 —0.30038 —0.30048 —0.30048
Worst —0.30048 —0.30048 —0.19165 —0.30048 —0.30048
Std 1.14 x10°16 1.14 x10°16 0.026531 1.14 x10°16 3.74 x107%
Best —3.322 —3.322 —3.322 —3.31923 —33x10705
Mean —3.26849 —3.28038 —3.09697 —2.98949 —1.6 x 10706
F20 Median —3.322 —3.322 —3.2031 —3.15019 —1.5x 1040
Worst —3.2031 —3.2031 —0.89904 —1.57922 —2x 107134
Std 0.060685 0.058182 0.550986 0.479795 7.35 x1000

294



Fractal Fract. 2022, 6, 220

Table 6. Cont.

Function QCGO CGO SDO WOA BOA
Best —10.1532 —10.1532 —10.1532 —10.1528 —4.61081
Mean —10.1532 —9.90058 —8.703 —7.35262 —4.0759
F21 Median —10.1532 —10.1532 —10.1532 —10.0113 —4.12522
Worst —10.1532 —5.10077 —4.99677 —2.59723 —3.18003
Std 3.21 x10715 1.129757 2.23952 3.245445 0.379957
Best —10.4029 —10.4029 —10.4029 —10.4008 —4.76031
Mean —10.4029 —10.4029 —8.45822 —7.90953 —3.74931
F22 Median —10.4029 —10.4029 —10.4029 —10.2376 —3.64889
Worst —10.4029 —10.4029 —1.0677 —3.69711 —2.93305
Std 3.05 x10~15 3.36 x10715 3.128689 2.779744 0.479377
Best —10.5364 —10.5364 —10.5364 —10.5297 —4.51577
Mean —9.99562 —9.93332 —7.90449 —7.3919 —3.38426
F23 Median —10.5364 —10.5364 —10.5357 —7.79854 —3.60414
Worst —5.12848 —3.83543 —3.79083 —1.67334 —1.95854
Std 1.664525 1.868952 3.015319 3.33909 0.720921
The best values obtained are in bold.
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5. Simulation Results and Discussions

In this study, the proposed control strategy is implemented in the secondary control
loop with the high integration of RESs, considering different load variation types to restore
the studied system frequency at the pre-defined value, where the presented control strategy
relied on the combining TD-TI controller, which is optimally designed by an improved
QCGO algorithm to obtain the minimum value of the frequency fluctuations for the studied
power grid. Moreover, the performance of the suggested control strategy is compared
with other control strategies (i.e., TID and PID). All of the simulation results for the
studied two-area, multi-unit power grid are implemented using the professional software
MATLAB/SIMULINK® program (R2015a) to ensure the efficacy of the proposed controller
in enhancing the studied system performance. The code of the proposed QCGO algorithm
is an m-file linked to the studied model for the optimization process. The simulation
results are performed on a PC with Intel Core i5-2.60 GHz with 4.00 GB of RAM. The
frequency stability has been assessed by applying different operating conditions through
the following scenarios.

e  Scenario A: evaluation of the studied power grid performance considering various
load variation types (i.e., SLP, series SLP, and RLV).

e  Scenario B: evaluation of the studied power grid performance considering high pene-
tration of RESs in both areas with series SLP and RLV.

e  Scenario C: evaluation of the studied power grid performance considering communi-
cation time delay.

e  Scenario D: evaluation of the studied power grid performance considering EV integra-
tion in both areas.

The studied power grid performance can be evaluated by measuring the value of
the best objective function that is represented by the ITAE value over the iterations. For
most, several initial considerations must be addressed while optimizing the proposed
TD-TI controller using the proposed improved QCGO algorithm, such as the search agent
number that equals 30 and the total iterations/attempts that equal 100. The convergence
curve that is shown in Figure 13 clarifies the performance of the proposed combining
TD-TI controller based on QCGO compared to the combining TD-TI controller based on
CGO and SSA and compared with the TID controller based on QCGO and CGO. The
demonstrated convergence curve can be obtained considering a 1% SLP at 10 s in the first
area of the studied power grid, without any RESs penetration in both areas. It is clear that
the proposed combining TD-TI controller based on QCGO attained the lowest value of
the objective function compared to the other mentioned controllers that relied on various
optimization techniques. As a result, the convergence curve elucidates the effectiveness
of the proposed QCGO algorithm. It can be seen that the curve behavior of the proposed
TD-TI based on QCGO starts with a 0.1098 objective function value; then, this value drops
along the iterations to end up at the final iteration with a 0.0729 objective function value,
whereas the behavior of the proposed controller/proposed algorithm can be described as it
reaches the best objective function value quickly compared to the other utilized controllers
via different techniques. Moreover, it can be said, the rest curve behaviors are far from
the optimum goal achieved by the suggested controller using QCGO, demonstrating its
robustness in damping the oscillations effectively.

Scenario A: evaluation of the studied system performance considering different load
variation types (i.e., SLP, series SLP, and random load).

This scenario included a fair-maiden comparison between the proposed combining
TD-TI controller utilizing the QCGO algorithm and the other published controllers, such
as the PID controller based on TLBO and AOA. Moreover, the proposed combining TD-TI
controller based on the improved QCGO technique was compared with different mentioned
controllers, such as the TID controller based on QCGO and CGO and the combining TD-TI
controller based on CGO and SSA, to test the stability of the studied power grid performance.
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Figure 13. The convergence curve characteristics of QCGO, CGO, and salp swarm algorithm.

Case A.1: The SLP was selected as a challenge by applying it in the first area of
the studied power grid to test the efficacy of the proposed combining TD-TI controller
in enhancing the system performance. The applicable SLP occurred at 10 s with a 1%
value, whereas the SLP can occur in the electrical power grids through disconnecting some
generators from all the generation stations that may lead to blackouts with the shutdown of
all the stations’ generators. In addition, SLP may be represented as an unexpected switch
of the connected electrical loads that may lead to instability in the system performance by

increasing the wear and tear on the generators in the power grid.

Case A.1.1: This case presents a comparison between the performance of the proposed
combining TD-TI controller in this work and the other published performances of the PID
controller, to prove the efficacy of the proposed controller in attaining the main target
(damping frequency oscillations). Table 7 indicates all of the aforementioned controller
parameters that are utilized in diminishing the fluctuations in the system frequency and
power flow in the tie line. In addition, Figure 14 clarifies a comparison between the different
dynamic studied system responses (i.e., Afi, Afy, and APy;,) of the proposed combining
TD-TI controller, using QCGO and the PID controller based on TLBO and AOA, and

considering a 1% SLP in the first area.

Table 8 illustrates the various specifications of the system performance, such as over-
shoot (Ogp,), undershoot (Ugy), and the objective function values related to fluctuations
in both the area frequencies and the power flow within the tie line. Table 8 clarifies the
superiority of the proposed combining TD-TI controller-based, improved QCGO algorithm
to achieve stability in the studied power grid. For ease, Table 9 denotes the percentage
improvements in Uy, and Oy, for combining TD-TI/QCGO and PID/AOA, based on

the PID/TLBO.
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Table 7. The optimum parameters of the different controllers.

Controller Properties Thermal Hydro Gas
ki = 99999, ky — 99988, ky — 9.9834, kg — 3.8871, ki = 9.998, kyy = 9.9973,
Combining ny =3.5626 n1 =9.9468 ny =3.7621
TD-TL-based QCGO kia = 9.9991, k;p = 5.4425, kip = 9.5835, k;p = 1.0016, kip = 9.9951, k;p = 9.9704,
1 = 3.5311 1 = 9.9508 1 = 1.2938
ki1 = 9.9998, ky1 — 6.9628, kit = 9.98, kg = 2.7245, ki1 = 9.9998, kyy — 84098,
R = 35715 1y = 9.9129 1y = 1.2782
Combining TD-Tl-based CGO g 9977 k., — 5.033, ki = 7.2945, ki — 1.052, ki = 9.9966, k;p — 9.9989,
1y = 34737 1y = 9.9827 1 = 6.9549
ki = 9.9998, kyy — 8.985, ki1 = 53557, kg — 4.68, ki1 = 9.9998, kyy — 1.0849,
R 1y = 2.9819 1y =2.1217 1 = 9.6003
Combining TD-Tl-based SSA 4 g 1794 &, — 9.3854, ki = 85211, k;p — 1.0925, ke = 9.9628, k;p — 7.6555,
1y = 2.8288 1y =5.1176 13 = 1.4599
ki = 9.8753, ki — 9.9302, ki = 9.7665, kiy = 1.0797, ki = 9.9041, k;y = 9.9922,
TID-based QCGO ka1 = 7.9837, kay = 4.9139, ka1 = 16516,
1y = 2.6219 1 = 8.0894 1y =9.2214
ki = 9.9993, k;y = 9.7827, ki = 9.9525, k;y — 14282, ki = 9.9486, k;y — 9.9844,
TID-based CGO ki = 87199, kg1 = 5.1353, ki = 4.0435,
1y = 3.5979 1y = 7.5851 m =3.3106
k1 — 4.1468, ky — 4.0771 k1 = 1.0431, ky = 0.6030 k1 = 47678, ki — 3.7644
. pl s Rl ’ pl s K1 '’ pl s Kil /
PID-based TLBO [46] k1 =2.0157 ki = 2.2866 Ky = 4.9498
k1 = 10, ki = 1.5975, k1 = 15975, ki — 0.0837, k1 = 10, ki = 10,
_ P 1 P ! P !
PID-based AOA [47] kg1 = 2.7449 kg1 =0.0875 kg1 =1.2779

Table 8. The transient response specifications of the presented system for case A.1.1.

Controller Properties

Dynamic Response of  Dynamic Response of = Dynamic Response of Objective Function

®f,) (£, (AP;;,) Value (ITAE)
Combining TD-TI
based on QCGO O, = 0.819 04, = 0.0028 04, = 0.0015
Ogy and Uy, Uy, = —7.875 Uy, = —1.744 Uy, = —0.5361 J=0.075
x(1073)
PID(;’ as::;’l‘IAOA 0y, =1.158 04, = 0.0209 04, =0.01107
sh sh _ — = — =
< (103 7] Uy, = —11.42 Uy, = —4.443 Uy, = —1.249 J=0.189
PIDgaszié";ITLBO Oy, =1.7217 0y, = 04363 0y, =0.1712 = 0402
sh sh Uy, = —19.7259 Uy, = —12.7986 Uy, = —3.0782 -

% (1073) [46]

Table 9. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and PID/AOA
based on PID controller via TLBO for scenario A.1.1.

Afl Afz AP,
Controller Uy, Ogp Uy, Ogpy Usp, Ogp
Combining TD-TI based on QCGO 60.01 52.43 86.4 99.36 82.6 99.12
PID based on AOA 4211 32.70 65.29 95.2 59.42 93.53

The optimum values are bolded.
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Figure 14. Dynamic power grid responses in case A.1.1: (a) Af; (b) Af, (c) APyj,.
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As can be seen, the improved QCGO algorithm utilized in fine-tuning the proposed
combining TD-TI controller obtains the optimal controller parameters, which leads to
attaining the optimal solution with a 0.075 objective function value. The obtained objective
function value related to the proposed controller using an improved QCGO algorithm is
the best compared to those attained from the published PID controller based on TLBO
and AOA, which equal 0.402 and 0.189, respectively. It can be seen that the proposed
combining TD-TI controller-based QCGO achieves a higher percentage in improving all
system dynamic performance. For example, the percentage improvement in Uy, and Ogj, of
Af; related to combining TD-TI/QCGO is 60.01% and 52.43%, respectively. In contrast, the
percentage improvement in Uy, and Oy, of Af; related to PID/AOA is 42.11% and 32.70%,
respectively.

Case A.1.2: This case presents a suggestion of utilizing the TID controller based on
CGO and QCGO to compare it with the proposed combining TD-TI controller based on
QCGO to test the robustness of the proposed one in regulating the studied system frequency.
All of the previously mentioned controller parameters are presented in Table 7. Moreover,
Figure 15 describes a fair comparison between all of the dynamic system responses related
to the proposed combining TD-TI controller based on QCGO and all those responses of the
TID controller based on CGO and QCGO.

Table 10 illustrates the different specifications of the system performance, such as Oy,
Uy, and the objective function values related to excursions in both the area frequencies and
the power flow within the tie line. Table 10 clarifies the superiority of the proposed com-
bining TD-TI controller-based improved QCGO algorithm in achieving system reliability.
In addition, Table 11 clarifies the percentage improvements in U, and Oy, for combining
TD-TI/QCGO and TID/(CGO, QCGO) based on the PID/TLBO.

Table 10. The transient response specifications of the presented system for case A.1.2.

. Dynamic Response of = Dynamic Response of = Dynamic Response of Objective Function
Controller Properties @f,) (A1) (AP4;,) Value (ITAE)
Combining TD-TI
based on QCGO 04, =0.819 0, = 0.0028 04, =0.0015
04, and Uy, U, = —7.875 Uy, = —1.744 Uy, = —0.5361 J=0.075
x(1073)
D gasejn‘é“uQCGO Oy, = 1.893 Oy = 0.3257 O, = 0.0424 J=01351
th (10,3)5’1 Uy, = —11.468 Uy, = —345 Uy, = —0.8862 -
TID(;’aS;’g ;r&cco 0y, =1.705 0, = 0.3784 04, = 0.0381
th (10,3)5’1 Uy, = —10.341 Uy, = —2.763 Uy, = —0.7397 J=0.1381
The optimum values are bolded.
Table 11. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and PID/AOA
based on PID controller via TLBO for scenario A.1.2.
Af, Af, APy
Controller 1 2 1e
Uy, Osh Uy, Osh Uy, Osh
Combining TD-TI based on QCGO 60.01 52.43 86.4 99.36 82.6 99.12
TID based on QCGO 41.86 —9.95 73.04 25.35 71.21 75.23
TID based on CGO 47.6 0.97 78.4 13.27 75.97 77.75

The optimum values are bolded.
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Figure 15. Dynamic power grid responses in case A.1.2: (a) Af; (b) Af, (c) APyj,.
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Table 10 clarifies that the obtained objective function value related to the proposed
controller using an improved QCGO algorithm that equals 0.075 is the best compared
to those attained from the TID controller based on CGO and QCGO, which equal 0.1381
and 0.1351, respectively. Moreover, Table 11 denotes that the proposed combining TD-
TI controller-based QCGO achieves a higher percentage in improving all of the system
dynamic performance. For example, the percentage improvement in Uy, and Oy, of Af,
related to combining TD-TI/QCGO is 86.4% and 99.36%, respectively. In contrast, the
percentage improvement in Uy, and Ogy, of Af, related to TID/QCGO is 73.04% and 25.35%,
respectively.

Case A.1.3: This case presents the SSA algorithm as a meta-heuristic optimization
technique to tune the proposed combining TD-TI controller and make a comparison be-
tween it and the CGO and QCGO techniques in selecting the optimal controller parameters
to prove that the improved QCGO algorithm can achieve more system stability compared
to utilizing the different mentioned algorithms. Table 7 presents the aforementioned con-
troller parameters that were utilized in overcoming the LFC problem in the studied power
grid. Moreover, Figure 16 describes a fair comparison between all of the dynamic system
responses related to the proposed combining TD-TI controller based on QCGO and all
those responses of the combining TD-TI controller based on SSA and CGO.

Table 12 illustrates the different specifications of the system performance, such as Oy,
Uy, and the objective function values related to the oscillations in both the area frequencies
and the power flow within the tie line. Table 12 clarifies the superiority of the proposed
combining TD-TT controller-based, improved QCGO algorithm in achieving system re-
liability. In addition, Table 13 clarifies the percentage improvements in Uy, and Oy, for
combining TD-TI/QCGO and combining TD-TI/(CGO, SSA), based on the PID/TLBO.

Table 12. The transient response specifications of the presented system for case A.1.3.

Controller Properties

Dynamic Response of  Dynamic Response of = Dynamic Response of

Objective Function

(Af) (Af,) (APy;,) Value (ITAE)
Combining TD-TI
based on QCGO O, =0.819 Ogp, = 0.0028 Ogp, = 0.0015
Oy, and Uy, Uy, = —7.875 Uy, = —1.744 U, = —0.5361 J=0.075
x(1073)
Combining TD-TI
based on CGO Ogp, = 1.097 Ogp, = 0.0025 Oy, = 0.00136
Oy, and Uy, Uy, = —8.95 U, = —2.383 Uy, = —0.665 J=0.078
x(1073)
Combining TD-TI
based on SSA O, =1.763 O, = 0.0896 Og, =0.0124
Oy, and Uy, Ug, = —9.978 Uy, = —2.713 U,, = —0.7125 J=0.087
x(1073)
Table 13. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and PID/AOA
based on PID controller via TLBO for scenario A.1.3.
Af; Af, APy;
Controll 1 2 e
ontrotier ush Osh ush Osh ush Osh
Combining TD-TI based on QCGO 60.01 52.43 86.4 99.36 82.6 99.12
Combining TD-TI based on CGO 54.63 36.28 81.38 99.43 78.4 99.21
Combining TD-TI based on SSA 49.42 —24 78.8 79.46 76.85 92.76

The optimum values are bolded.
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Figure 16. Dynamic power grid responses in case A.1.3: (a) Af; (b) Af, (c) APyj,.
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Table 12 clarifies that the obtained objective function value related to the suggested
controller using an improved QCGO algorithm that equals 0.075 is the best compared to
those attained from the combining TD-TI controller based on CGO and SSA, which equal
0.078 and 0.087, respectively. Moreover, Table 13 denotes that the proposed combining
TD-TI controller-based QCGO achieves a higher percentage in improving all of the system
dynamic performance. For example, the percentage improvement in U, and O, of APy;,
related to combining TD-TI/QCGO is 82.6% and 99.12%, respectively. In contrast, the
percentage improvement in Uy, and Oy, of APy, related to combining TD-TI/SSA is
76.85% and 92.76%, respectively.

Case A.2: In this case, the performance of the proposed combining TD-TI controller
optimized with an improved QCGO algorithm has been tested and assessed by subjecting
a series SLP in the first area of the studied power grid. The series SLP is represented as an
emulation of the series changing in the realistic connected loads. It can be said that the
series SLP is considered as a series-forced switch of generators or series interrupts of the
connected loads. Figure 17 describes the applied form of the series SLP. In addition, the
different dynamic system responses are indicated in Figure 18 to elucidate the superiority
of the suggested combining TD-TI controller based on QCGO compared to those of the
other controllers optimized with different algorithms (i.e., combining TD-TI based on CGO
and SSA) in the presence of the series SLP in the first area.
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Figure 17. The form of the applied series step load perturbation.
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Figure 18. Cont.
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Figure 18. Dynamic power grid responses in case A.2: (a) Af; (b) Af, (c) APy,.

Table 14 illustrates the values of O, and Uy, related to the different system dynamic
responses (i.e., Af;, Af,, and APy,) according to oscillations in both the area frequencies
and the power flow within the tie line. Table 14 clarifies the superiority of the proposed
combining TD-TI controller-based improved QCGO algorithm in achieving system stability.
In addition, Table 15 clarifies the percentage improvements in U, and Oy, for combining
TD-TI/QCGO and combining TD-TI/CGO based on the combining TD-TI/SSA.

Table 14 clarifies that the suggested controller using an improved QCGO algorithm
achieves more system stability after looking at the obtained results of the Oy, and Uy,
values. Moreover, Table 15 denotes that the proposed combining TD-TI controller-based
QCGO achieves a higher percentage in improving all of the system dynamic performance.
For example, the percentage improvement in Uy, and Oy, of Af; related to combining
TD-TI/QCGO is 26.13% and 25.71%, respectively. In contrast, the percentage improvement
in U, and Ogy, of Af; related to combining TD-TI/CGO is 15.81% and 14.29%, respectively.
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Table 14. The transient response specifications of the presented system for case A.2.

Controller Properties

Dynamic Response of (Af;)

Dynamic Response of (Af,)

Dynamic Response of (APy;,)

Combining TD-TI based on

QCGO Oy, =15.6 Oy, =35 Ogp, = 1.000
04y, and Uy, Uy, = —22.9 Uy, = —5.1 Uy, = —1.67
x(1073)
Combining TD-TI based on
CGO Oy, =18.00 Oy, =4.85 Og, =13
Og, and Uy, Uy, = —26.1 Uy, =-73 Uy, =-19
x(1073)
Combining TD-TI based on
SSA Ogy, =21.000 Ogp, =5.510 Ogp, =140
Oy, and Uy, Uy, = —31.000 Uy, =—8.6 U, =—-2.15
x(107%)

Table 15. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and combin-
ing TD-TI/CGO based on combining TD-TI/SSA for scenario A.2.

Af, Af. APy
Controller 1 2 e

ush Osh ush Osh ush Osh
Combining TD-TI based on QCGO 26.13 25.71 40.7 36.48 22.33 28.6
Combining TD-TI based on CGO 15.81 14.29 15.12 11.98 11.63 6.43

The optimum values are bolded.

Case A.3: In this case, the studied power grid has been subjected to RLVs in the first
area. The RLVs are a diverse combination of series perturbations in industrial connected
loads to the grid that cause the same effects on the grid (i.e., unbalance in electrical power
grid and the occurrence of blackout). The RLV is formed in Figure 19. In addition, Figure 20
describes the different dynamic power system responses explaining the efficacy of the
proposed combining TD-TI controller based on QCGO in achieving more of a reduction
in the system frequency fluctuations and the power flow in the tie line compared to the

other ones.
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Figure 19. The form of the applied random load variation.
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Figure 20. Dynamic power grid responses in case A.3: (a) Af; (b) Af, (c) APy;,.
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Table 16 illustrates the values of O, and Uy, related to the different system dynamic
responses (i.e., Af;, Af,, and AP;;,) according to the oscillations in both the area frequencies
and the power flow within the tie line. Table 16 presents the robustness of the proposed
combining TD-TI controller-based improved QCGO algorithm in achieving system stability.
In addition, Table 17 clarifies the percentage improvements in Uy, and Ogj, for combining
TD-TI/QCGO and combining TD-TI/CGO based on the combining TD-TI/SSA.

Table 16. The transient response specifications of the presented system for case A.3.

Controller Properties Dynamic Response of (Af;) Dynamic Response of (Af,)  Dynamic Response of (AP;;,)
Combining TD-TI based on
QCGO O, =74 Og, =14 Og, =0.51
Osh and Ush Ush =-119 Lls;, =-22 LIS;, =-0.76
x(1073)
Combining TD-TI based on
CGO Ogp, =840 Og, =23 Ogp, = 0.65
Og, and Uy, Uy, =—135 Uy, =-3.6 Uy, = —1.000
x(1073)
Combining TD-TI based on
SSA Og, =10.000 Og, =2.60 Oy, =0.72
Og, and Uy, Uy, = —15.000 U, = —4.08 Uy, = —1.14
x(107%)

Table 17. Percentage improvement in Uy, and Ogj, values for combining TD-TI/QCGO and combin-
ing TD-TI/CGO based on combining TD-TI/SSA for scenario A.3.

Af; Af. APy;
Controller 1 2 e

ush Osh ush Osh ush Osh
Combining TD-TI based on QCGO 20.67 26.00 46.08 46.15 33.33 29.17
Combining TD-TI based on CGO 10.00 16.00 11.76 11.54 12.28 9.72

The optimum values are bolded.

Table 16 clarifies that the proposed controller via an improved QCGO algorithm
achieves more system stability after looking at the obtained results of the O, and Uy,
values. Additionally, Table 17 denotes that the proposed combining TD-TI controller-based
QCGO achieves a higher percentage in improving all of the system dynamic performance.
For example, the percentage improvement in Uy, and Oy, of Af; related to combining
TD-TI/QCGO is 20.67% and 26.00%, respectively. However, the percentage improvement
in U, and Ogy, of Af; related to combining TD-TI/CGO is 10.00% and 16.00%, respectively.

Scenario B: evaluation of the studied system performance considering high penetra-
tion of RESs in both areas with series SLP and RLV.

Another challenge of high penetrating of RESs (i.e., wind energy in the first area
and PV energy in the second area) is addressed in this study to test the robustness of the
proposed combining TD-TI controller in reducing the studied system fluctuations. The
series SLP and RLV are applied in the first area as well as integration of the RESs in the
power grid. The penetration of RESs represents a burden on the studied power grid due to
their demerits (i.e., lack of system inertia).

Case B.1: robustness test for the proposed combining TD-TI controller optimized by
improved QCGO considering high RES penetration as well as series SLP challenge.

This section clarifies the dynamic system performance of the investigated power grid,
taking into consideration a series SLP, high penetration of wind energy at t = 100 s in
the first area and PV at t = 200 s in the second area. These mentioned challenges have
been presented to ensure the reliability and effectiveness of the proposed combining TD-TI
controller based on an improved QCGO algorithm in enhancing the studied power grid
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performance. Figure 21 clarifies the applicable series SLP form in the first area. Moreover, all
the dynamic power grid responses represented in Af;, Af, and AP;;, are shown in Figure 22.

T . T T
—series load

50 100 150 200
Time (sec)

Figure 21. The form of the applied series SLP.

250 300

Table 18 illustrates the values of Oy, and Uy, related to the aforementioned system
dynamic responses due to deviations in both the area frequencies and the power flow
within the tie line. Table 18 presents the robustness of the proposed combining TD-TI
controller-based improved QCGO algorithm in achieving system reliability. In addition,
Table 19 clarifies the percentage improvements in Uy, and Ogj, for combining TD-TI/QCGO
and combining TD-TI/CGO based on the combining TD-TI/SSA.

Table 18. The transient response specifications of the presented system for case B.1.

Controller Properties

Dynamic Response of (Af;) Dynamic Response of (Af,)  Dynamic Response of (AP;;,)

Combining TD-TI based on

QCGO Oy, =71.0 Oy, =403 Oy, =48
Oy, and Uy, Uy, =-220 Ug,=-74 Ug, = -2.7
x(1073)
Combining TD-TI based on
CGO Oy, =81.0 Oy, =46.0 Oy, =6.1
Ogj, and Uy, Uy, = —27.0 U, =-8.1 Uy, =—-3.6
x(1073)
Combining TD-TI based on
SSA Ogp, = 96.000 Og, =51.1 Oy, =65
Oy, and Uy, Uy, = —30.000 Uy, = —9.5 U, = —3.88
x(1073)
Table 19. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and combin-
ing TD-TI/CGO based on combining TD-TI/SSA for scenario B.1.
Afy Af, APy,
Controller Uy, Osh Uy, Osh Uy, Osh
Combining TD-TI based on QCGO 26.67 26.04 2211 21.14 30.41 26.15
Combining TD-TI based on CGO 10.00 15.63 14.74 9.98 722 6.15

The optimum values are bolded.
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Figure 22. Dynamic power grid responses in case B.1: (a) Af; (b) Af, (c) AP4,.

It can be summarized that Table 18 clarifies that the proposed controller/proposed
algorithm achieves more system stability after showing the obtained results of the Oy,
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and Uy, values. In this regard, Table 19 clarifies that the proposed combining TD-TI
controller-based QCGO achieves a higher percentage in improving all of the system dy-
namic performance. For example, the percentage improvement in Uy, and Ogj, of APy,
related to combining TD-TI/QCGO is 30.41% and 26.15%, respectively. However, the
percentage improvement in Uy, and Ogj, of APy;, related to combining TD-TI/CGO is 7.22%
and 6.15%, respectively.

Case B.2: robustness test for the proposed combining TD-TI controller optimized by
improved QCGO considering high RES penetration as well as RLV.

This section includes a robustness test by the penetrating of RESs at both areas of the
studied power grid with the applicable RLV in the first area. This test summarized the
superiority of the proposed combining TD-TI controller based on an improved QCGO algo-
rithm in overcoming the frequency excursions for the studied power grid. The applicable
RLV is shown in Figure 23. Moreover, the behavior of both the area frequencies and the
power flow in the tie line is clarified in Figure 24.
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Figure 23. The form of the applied RLV.

Table 20 elucidates the values of Oy, and Uy, related to all the mentioned system
dynamic responses due to the deviations in both the area frequencies and the power flow
within the tie line. Table 20 proves the robustness of the proposed controller/proposed
algorithm in achieving system reliability. In addition, Table 21 clarifies the percentage
improvements in Uy, and Oy, for combining TD-TI/QCGO and combining TD-TI/CGO
based on the combining TD-TI/SSA.

Table 20. The transient response specifications of the presented system for case B.2.

Controller Properties

Dynamic Response of (Af;) Dynamic Response of (Af,)  Dynamic Response of (APy;,)

Combining TD-TI based on

QCGO Oy, =720 Oy, =40.0 O =47
Osh and LISh LISh =-10.0 Ush =—4.0 Ush =-25
% (1073)
Combining TD-TI based on
CGO Oy, =81.0 Oy, =46.0 Oy, =6.0
Osh and LISh LISh =-12.0 ush =-51 LISh =—-3.69
x(1073)
Combining TD-TI based on
SSA Ogp, =93.000 Oy, =514 Oy, = 6.4
O,p, and Ugy, Uy, = —16.000 Uy, = —94 Uy, = —3.83
x(1073)
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Table 21. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and combin-
ing TD-TI/CGO based on combining TD-TI/SSA for scenario B.2.

Af, Af, APy
Controller 1 2 e

ush Osh ush Osh ush Osh
Combining TD-TI based on QCGO 37.50 22.58 57.45 22.18 34.73 26.56
Combining TD-TI based on CGO 25.00 129 45.74 10.51 3.66 6.25
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The optimum values are bolded.

It can be said that Table 20 clarifies that the proposed controller/proposed algorithm
achieves more system stability after knowing the obtained results of the O, and Uy, values.
In this regard, Table 21 clarifies that the proposed controller/proposed algorithm achieves
a higher percentage in improving all of the system dynamic performance. For example,
the percentage improvement in Uy, and Oy, of Af; related to combining TD-TI/QCGO is
37.50% and 22.58%, respectively. However, the percentage improvement in U, and Oy, of
Af; related to combining TD-TI/CGO is 25.00% and 12.9%, respectively.
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Figure 24. Dynamic power grid responses in case B.2: (a) Af; (b) Af, (c) APy,.

Scenario C: evaluation of the studied system performance considering communication
time delay, high penetration of RESs in both areas, and RLV.

This scenario presents the suggestion of the communication time delay challenge
that is applied before and after the control action with a 0.01 s time delay value and also
considers the applicable random load with high RES penetration to test the robustness
of the suggested combining TD-TI controller in system stabilizing. The RLV behavior is
described in Figure 25. Moreover, the different dynamic system responses represented in
Afy, Af,, and APy, are shown in Figure 26.
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Figure 25. The form of the applied RLV.

Figure 26 summarizes and elucidates the effectiveness of the proposed controller via
the proposed technique in achieving system stability and reliability after testing the effect
of the time delay in the controller action and in receiving the error signal. The proposed
QCGO/combining TD-TI scheme shows excellent results in overcoming all the challenges
and gaining more system stability.

315



Fractal Fract. 2022, 6, 220

0.08 - —Combining TD-TI based QCGO }
0.06 - 4
é 0.04 - 1
S 0.02¢ T
| N [ .
rT [ r
002
0 50 100 150 200 250 300
Time (sec)
(a)
0.05F : : - ‘ : =
—Combining TD-TI based QCGO |
0.04 - :
0.03 - d
2 002 |
o
S 001 |
0—r—p—* g + M
oml _
0 50 100 150 200 250 300
Time (sec)
(b)
x107
‘—Combining TD-TI based QCGO ‘
) 4 i )
=
=, f
=
2
© 0 A A
A LA g (
5
2+ 4
1 1 1 1 L

0 50

100

150 200 250 300

Time (sec)

(©)

Figure 26. Dynamic power grid responses in case C: (a) Af; (b) Af, (c) APy;,.
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Scenario D: evaluation of the studied system performance, considering the effect of
EV integration, high penetration of RESs in both areas, and RLV.

This scenario presents the integration of EVs in both areas of the studied power
grid to test the effectiveness of EVs in regulating the studied system frequency and the
power flow between both areas. Figure 27 shows the applicable RLV in the first area.
Figure 28 illustrates the charging/discharging power of both the EVs that are integrated
into both areas of the studied power grid. Moreover, the various dynamic system responses
represented in Af;, Af, and APy, are described in Figure 29.

Table 22 presents the values of Oy, and Uy, related to all the different mentioned
system dynamic responses due to the deviations in the both area frequencies and the power
flow within the tie line. Table 22 proves that the proposed controller /proposed algorithm
considering EV penetration in the studied system achieves more system stability compared
to not utilizing these EVs. In addition, Table 23 clarifies the percentage improvements in
Uy, and Oy, for combining TD-TI/QCGO with and without penetration of the EVs based
on the combining TD-TI/SSA.
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Figure 27. The form of the applied RLV.
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Figure 28. The charging/discharging power of the applicable EVs in both areas.
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Figure 29. Dynamic power grid responses in case D: (a) Af; (b) Af, (c) APy,
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Table 22. The transient response specifications of the presented system for case D.

Controller Properties

Dynamic Response of (Af;) Dynamic Response of (Af,)  Dynamic Response of (AP;;,)

Combining TD-TI based on

QCGO with EVs Oy, = 62.1 Oy, =36.0 Oy, =4.16
Ogj, and Uy, U, =—-84 Uy, =-19 Uy, =—-22
x(1073)
Combining TD-TI based on
QCGO without EVs Oy, =72.0 Oy, =40.0 O, =47
Oy, and Uy, Uy, = —10.0 Uy, = —4.0 Uy, = 2.5
x(1073)
Table 23. Percentage improvement in Uy, and Oy, values for combining TD-TI/QCGO and combin-
ing TD-TI/CGO based on combining TD-TI/SSA for scenario D.
Af, Af, APy
Controller 1 2 e
ush Osh ush Osh ush Osh
Combining TD-TI based on QCGO 475 33.23 79.79 29.96 14256 35
with EVs
Combining TD-TI based on QCGO 375 22.58 57.45 2218 3473 26.56

without EVs

The optimum values are bolded.

It can be observed that Table 22 clarifies that the proposed controller/proposed algo-
rithm achieves more system stability after presenting the values of the obtained Ogj, and Uyy,.
In this regard, Table 23 clarifies that the proposed controller/proposed algorithm achieves
a higher percentage in improving all system dynamic performance, whereas the percentage
improvement in Uy, and Oy, of Af; related to combining TD-TI/QCGO considering EV
penetration is 47.50% and 33.23%, respectively. In contrast, the percentage improvement
in Uy, and Ogy, of Af; related to combining TD-TI/CGO without EV penetration is 37.50%
and 22.58%, respectively. In brief, the integration of EVs in the studied power grid can aid
in dampening the frequency fluctuations due to their energy storage power which feeds
the system with the extra power at abnormal conditions to obtain all the system dynamic
responses within the tolerable limits.

6. Conclusions
This paper includes main points that are clarified as mentioned below:

e A new control structure was proposed based on the TID controller labeled as a com-
bining TD-TI controller for frequency stabilizing in the power grid.

e A multi-area interconnected hybrid power system that includes several traditional
units (i.e., thermal, hydro, and gas) has been presented in this work to test the efficacy
of the combining TD-TI controller.

e Animproved algorithm was proposed named QCGO to develop the searching strategy
of the main CGO algorithm to attain the optimum solution.

e  Twenty-three bench functions were applied to prove the effectiveness of the improved
QCGO algorithm compared to other different techniques (i.e., SDO, WOA, BOA, and
the conventional CGO).

e  The robustness of the QCGO-TD-TI controller has been validated by a fair comparison
between its performance and other performances of TD-TI controllers based on the
algorithms from the literature (i.e., SSA, TLBO, and AOA).

e The CGO-TD-TI controller performance was compared with the QCGO-TD-TI con-
troller to ensure that the improved QCGO algorithm attains more optimal results than
the main CGO algorithm.
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o  The efficacy of the suggested combining TD-TI controller has been ensured through
a fair-maiden comparison between its performance and the performances of other
mentioned controllers (i.e., TID and PID).

e  Several scenarios have been presented in this work to study the effectiveness of
the suggested controller in tackling the problem of LFC, such as applying different
load variation types, the high penetration of RESs in both areas, and applying the
communication time delay.

e EVintegration was proposed in both areas to test its performance in enhancing the
studied power grid frequency.

e All previous simulation results have confirmed the ability of the proposed combining
TD-TI controller to effectively handle the LFC problem. Moreover, the improved
QCGO algorithm proved its robustness in selecting the optimal controller parameters,
which led to achieving more system stability.
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Nomenclature

Symbols Parameters

SLP Step load perturbation

RLV Random load variation

TID Tilt-Integral-Derivative

TI-TD Combining Tilt-Integral Tilt-Derivative
PID Proportional-Integral-Derivative
FOCs Fractional-Order Controllers

FOPID Fractional-Order PID

CCs Cascaded Controllers

MPC Model predictive control

I-PD Integral-Proportional Derivative
I-TD Integral-Tilt Derivative

PSO Particle swarm optimization

SDO Supply-demand-based optimization
WOA Whale optimization algorithm

AOA Arithmetic optimization algorithm
TLBO Teaching learning-based optimization
SSA Salp swarm algorithm

BOA Butterfly optimization algorithm
CGO Chaos game optimization
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QCGO  Improved chaos game optimization

LEC Load frequency control

ACE Area control error

p-u Per unit

ity Subscript refers to the specified area
EVs Electrical vehicles

RESs Renewable energy sources

Ogp, overshoot

Uy, undershoot

Pyt Wind turbine output power

p The air density

At The area swept by the blades of a turbine
Vw The wind speed

Cp The coefficient of the rotor blades
C-Cy The turbine coefficients

B The pitch angle

rT The radius of the rotor

wT The rotor speed

AT The optimum tip-speed ratio

Ai The intermittent tip-speed ratio
By Frequency bias factor of Area 1
By Frequency bias factor of Area 2
Af1 Frequency deviation in area 1
Af2 Frequency deviation in area 2

APyip1—p  Tie-line power flow from area 1 to area 2
APyjp—q  Tie-line power flow from area 2 to area 1

Tip Coefficient of synchronizing

Ry Regulation constant of thermal turbine

Ry Regulation constant of hydropower plant

Rs3 Regulation constant of gas turbine

ap Control area capacity ratio

Kr Participation factor for thermal unit

Ku Participation factor for hydro unit

K¢ Participation factor for a gas unit

Kps Gain constant of power system

Tps The time constant of the power system

Tsq Governor time constant

T; Turbine time constant

K, Gain of reheater steam turbine

Ty Time constant of reheater steam turbine

Ty Speed governor time constant of hydro turbine

Tys Speed governor reset time of the hydro turbine

T The transient droop time constant of hydro turbine speed governor
Tw Nominal string time of water in penstock

be Gas turbine constant of valve positioner

g Valve positioner of gas turbine

Y, The lag time constant of the gas turbine speed governor
Xe The lead time constant of the gas turbine speed governor
Ter Gas turbine combustion reaction time delay

Tyc Gas turbine fuel time constant

Tea Gas turbine compressor discharge volume-time constant
Kgy Gain of electrical vehicle

Try The time constant of electrical vehicle

ITAE Integral time absolute error

ISE Integral square error

IAE Integral absolute error

ITSE Integral time squared error

321



Fractal Fract. 2022, 6, 220

1 The tilted gain
K; The integral gain
Ky The derivative gain

n The tilt fractional component n #0

Ky The proportional gain

dt The time interval for taking error signals” samples
Tsim  Total time of simulation process

] The objective function
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