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Introduction

In some cases, we have only intervals [a;, b;| of possible values of x;
instead of the actual value x;. Example:

@ Measured values usually include some measurement error with
known upper bounds.

Then, the actual value of x; is unknown and we only know that its value
is located within the interval determined by the upper bound of
measurement error.

Therefore, we should work rather with these intervals than with these
single values. Consequently, possible values of their average and their
variance are also intervals. While the computation of lower and upper
bounds for average of interval data is straightforward, the computation of
lower and upper bounds for their variance is significantly complicated.

We present some theoretical results concerning the solution of
maximization problem and introduce preliminary algorithms for solving
both problems which use their special structure.
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© Introduction to the problem



The problem

We consider n intervals [; = [a;, bj] and define

K=h®bb®- ---®I,. (1)
We would like to find:
; 1
min — H - F 2
X arg min — (x), (2)
X" = arg max E F(x) (3)
xeEK n ’

n

1 n
h F(x) = E i —X)? with x= = E i
where F(x) (xi — %) with X 2 X

i=1



Function F can be written in the following forms:

n n

F) = 3 (x Z > X1+—+X”)=Zx2—nx2

i=1 i=1

= o [ bR = 1 [P

ij=1 J<i



Matrix representation

Define
X1 — X1 X1 — X2 X1 — Xp
X1 —Xo Xo—Xo ... X2 — Xp
Y =
X1 —Xn X2—Xp ... Xpn—Xp

Matrix Y is symmetric, indefinite, zero diagonal, 27:1 Ai = 0. Now

n

FOO = 5= 3 (=) = o IVIE = 5-tx(Y?)

SR WA

where
@ 4 are eigenvalues of Y?
@ )\; are eigenvalues of Y

@ o; are singular values of Y



The problem

In this contribution we give some theoretical results of problems (2)-(3)
and outline the algorithms for seeking the solutions. We will consider the
following structure of problems (2)-(3):
min __ in F 4
x arg min F(x), (4)
subject to x;i € lai, bi], i=1...n

max — F 5
x arg max F(x), (5)

subject to x;i € lai, bi], i=1...n

The following quantities are used throughout the paper:

a; + b;
CI:%’ di=bj—a >0, i=1...n,
a4 -+ ap by +---+ by
Po=——— Pb=———



There are several apparent properties:

@ If N;l; #( then there exist either one or infinitely many solutions
to (4). All elements of the solution are the same and belong to N;/;.

Consequently, F =0.
@ The solution to (5) lies on the vertex of K.

@ It holds Z( —X) <Z ; —d)? forany d #X.
i=1



© The problem of minimization
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Basic optimization method

Both problems (4)-(5) are classical optimization problems with simple
bounds that can be solved by a suitable optimization method.

Basic optimization method is an iteration process starting from an initial
point x(©) and generating a sequence of points x(), x(2), .. leading to a
solution x* such that

NESERNOEINOFO)

where
o d(¥) is a direction vector — is determined on the basis of values

XD, F(xD), F/(xW), F"(xU)), 0 < j <k,

o a¥) > 0 is a step-length — is determined on the basis of behavior of
function F in the neighborhood of x(k).
We use a suitable optimization method (line-search or trust-region
method) from the so-called UFO system
http://www.cs.cas.cz/luksan /ufo.html
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Making use of a special structure

Unfortunately, our problem is dense (the Hessian matrix of F is dense),
so it is hard to solve problems (4)-(5) for large n by a general
optimization method. We will make use of a special structure of the
problem and introduce algorithms that take into consideration this
structure (the solution satisfies certain properties).

The problem of minimization (4) is simple and no significant difficulties
arise. We do not need know anything special about the solution and the
following algorithm works well on the test problems.
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Algorithm 1

Algorithm 1 Solving problem (4).
Q Set

Pa+ Pb
2

p. = 8a;, pp = 8bi, p= , A™ = max{a;}, Bmin = min{b;}

and s;=0Vi (indicator of the solution x/: 0 - not found, 1 - found).

Q If A™ < Bnin, then the solution x;* Vi is an arbitrary number in
[Am* Bnin] and F =0.
© For i=1...n suchthat s;=0 perform:
O If p€a;,bi], then xi = p, otherwise x; = a; or b; according to if
p is closer to p, or pp.
@ We reduce the intervals [aj, bi] so that [ai, bi] C [pa, pb)-
Q If [ai, bi] N [pas, pp] =0, then x =x and s; = 1.

Q Set

old

Pa + Pb
p2 = p,, pg = py, p,=ga;, pp=ob;, p= "

2

Q If max{|p. — p"|, |pp — P2} > e, go to Step 3.
13



e The problem of maximization
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It is harder

The problem of maximization (5) is much harder than the problem of
minimization (4), so we will focus on the theoretical analysis and find
useful information concerning the solution.

The solution x* to (5) lies on the vertex of K, see the second apparent
property above or Lemma 1 below. Thus in the subsequent analysis we
assume that x™ has components x; equal to either a; or b;. First, we will
study what the solution must satisfy.

15



About the components x;*

Lemma 1

The solution x* to (5) lies on the vertex of K, i.e. x* = (x{...x}),

where x = a; or x = b;.

Lemma 2

The solution x* to (5) has the property that there exists at least one i
and at least one j, i # j such that x = a; and x' = b;.

Lemma 3

Let x € R" and X be the average value of points xj...x,. Suppose
that there exists j such that x; =X. Then F(x) < F(x;), where

Xr=(X1...Xj—1, Xj + T, Xjt1---Xn)

for 7 # 0. In other words, no component x;* of the solution x* is equal
to the average value x*.
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About the difference F(x) — F(y)

The following analysis concerns the differences between function values.
The first lemma stands for the most general case.
Lemma 4

Let x,y € R" be arbitrary. Denote p,, the average value of all points
Xi,¥i, i =1...n, and define the following sets:

o Naa:{i: Xi = aj, yi:ai}a
o Nab = {I D Xp=ai, Yi—= b,'},
o Nba = {I X = b,', Yi = a,-},
o Nbb = {i X = b,’, Yi = b,'}.
It is evident that N, U Nap U Npy U Npp = {1...n}. Then it holds

F(x)=F(y)=2|>_ dilci—py)— Y di(ci— py)

i€ Np, i€Nap
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About the difference F({X,'},'#j, bJ) — F({X,'},'?gj, aj)

Suppose that we have some combination of points X ...x,. Now we fix
some j and ask if the function value is larger for x; = a; or x; = b;.

Lemma 5

Let x € R" and take an arbitrary index j. Denote p, the average value
of points {x;}»j. Then
n—1
F({xitiz, bj) = F({xi}iz, aj) = 2 —— di(G — px)

The consequence is that:
o F({xitizj bj) > F({xi}injsa)) & ¢ > px,
o F({xi}iz, bj) < F({xi}tizha) & ¢ <px
o F({xi}iz, bj) = F{xi}tizha) & ¢ =px
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Special case of previous lemma

A special case of the previous lemma is the following result.

Lemma 6

Consider sets {a;}, {b;} and let j be an arbitrary index. Then
1
F({ai}iz, bj) — F({ai}) = 2dj(¢; — pa — o)),

1
F({bi}iz, aj) — F({bi}) = 2dj(pp — ¢ — 5-d))-
Both numbers on the right-hand side are equal if and only if
Ci = p = Pa;Pb.

In general, if we compare both numbers on the right-hand side, we will
derive relations

o F({aitiz, bj) — F({ai}) > F({bi}ig, 3j) = F({bi}) & ¢ >p
o F({aitiz, bj) — F({ai}) < F({bi}ig, ) — F({bi}) & ¢ <p
o F({aitiz: bj) = F({ai}) = F({bi}izj ) — F({bi}) & ¢ =p
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Consequence of previous result

Lemma 7

As the solution x* must contain at least one a; and at least one b;, the
consequence is that if we consider the initial iteration x©) then

1 9.
3

@ b; can be replaced with a; if and only if py > ¢ + 2 d;.

@ aj can be replaced with b; if and only if p, < ¢ —

20



Comparison of F(a) and F(b)

The following lemma gives the comparison of function values on each
side of the set K.

Lemma 8

It holds
o F(ai,...,an) < F(b1,...,by) & p< Zz(:c,d)
o F(ai,...,an) > F(by,...,by) < ZZC'T,
0F(al,...,an):F(bl,...,bn) R p:%7

Lemma 9

Let j be an arbitrary index. Then
o F({aj}iz; bj) < F({bi}tin, aj)
o F({ai}izj, bj) > F({bi}tin, aj)
o F({ai}iz bj) = F({bitix, aj)

i3

(6 —p)dj < > 4l(ci — p)di]
(¢j —p)d; > Zi;ﬁj[(ci - p)di]
(¢ —p)dj = Zi;éj[(ci - p)di]

t ¢
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Quadratic function approach

Another approach to determine previous results consists in that we fix a
set of points {x;};x; and study the function values on [a;, b;]. Denote

X = aj +7j(bj — ) = aj + 7, 7 €[0,1].

Then the quadratic function f(7;) satisfies

F(7)) = F({xi}izjr ) = D _ X7 + (3 + 75d))” — ZX'+QJ+TJ
i#j i#j

2
f(n) =2di(3 + 7)) =~ i | D _xi+ 3+ 7
i#i
Px; — 4j
f'li;))=0 & ="
(77) b — 3

n—1

(1) =2 & = f(r})=minf(r)
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General difference F({x;}ixj, bj) — F({xi}i%, aj)

From here we obtain properties mentioned above, that is

<05 & g>pe o F({xtizb) > F({xi}iz, a)

7>05 & g<py & F({xligb) < F({x}iza)
7T=05 & g=p & F{xtiz b)=F({xi}iz,a)
Remark

Function f(7;) satisfies

f) = —d'7
n—1
—2——di(px — 3)7j
2
1
DI R PR
i i#
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Determination of some components of the solution

We can immediately determine some components of the solution. Denote
@ p;i = the average value of {aj}izj, j=1...n
° p}’ = the average value of {b;}ixj, j=1...n

@ p, = the average value of {{a,-},-;gk, bk}, where k is such that

dk = min,-{d,-}.
@ pg = the average value of {{b,-},-;gk, ak}, where k is such that
dk = min,-{d,-}.

Then it holds for j=1...n

@ If ¢; <max{pf,pn}, then x' = a;.

o If ¢ > min{p}’,pﬁ}, then x = b;.

o If ¢ € Pj=[max{p{,pa}, min{p}’,pg}], an iteration process must
be performed.
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Algorithm 2

Algorithm 2 Solving problem (5) — preliminary algorithm.
Q Set

i + b
Pa+ Pp _ai+ di = b;

pa = ®ai, ppb = 8bj, p= 5 6= — aj,

pi =elaitizyy P =o{biti, j=1...n,
Po = 8{{ai}i+k, b}, where k = argmin{d;},

ps = ¢{{b,~},~¢k, ak}, where k = arg min{d;},

and s; = 0 Vi (indicator of the solution x;: 0 - not found, 1 - found).
@ For i=1...n suchthat s;=0 perform:

Q If ¢ <max{p},pa}, then xi =a; and s =1.
If ¢ > min{p’, pg}, then x" =b; and s =1.
Q If ¢i<p, then x; =a; and b; = min{bj, p.}.
If ¢ >p, then x; =b; and a; = max{aj, pp}.
If p=c and [ps,ps] C [ai, bi], then b; = p, or a; = pp.

Q Set p°? = p and compute new p,, pp, p.
Q If |p—p° >e, goto Step2. -



@ Examples and conclusion
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Example 1

Example 1 Let n=3 and
[ai, bi] =[-3, 1], [-9/2, 3], [-1, 1/2]
It holds that
a=-1, d=4, pi=-11/4, pl=7/4
o =-3/4, dr=15/2, pi=-2, pb=3/4
c3=-1/4, d3=3/2, pi=-15/4, pb=2
pa =—7/3, pg=1 p=-2/3

We do not have immediately any component of the solution because
¢j € P; Vj. The solution satisfies

x*=(-3,3, 1), ¢x*=-1/3, F(x*)=6.2
and the point just on the other sides of all interval satisfies
% =(1, =9/2, 1/2), ¢%=-1, F(X)=6.16

The function values are located close together which makes hard for the
algorithm to identify the right solution. 27



Example 2

Example 2 Demonstration of making use of a special structure of our
problem (the components of the solution lies on the edges of intervals).

We have the set of test intervals [a;, b;] with n = 40.

@ If we use a general optimization method, we obtain the results
NIT =41 and F =4709.79625
o If we use Algorithm 2, we obtain

NIT =2 and F =4911.99902

28



Conclusion

@ We have presented some theoretical results and preliminary
algorithms for computing variance of interval data described in the
introduction.

@ Although the problem can be solved using various optimization
methods combining direction vectors and the step-length, developing
a special algorithm taking into consideration a special structure of
the problem is more advantageous.

@ Concerning the maximization problem, where finding a solution is
much harder than in case of the minimization problem, the solution
satisfies useful properties which allow us to identify directly some
components of the solution.

29



The main task is to develop more robust algorithm to identify the right
solution and to deal with the unpleasant facts:

@ what to do when ¢; € P;?

@ the component x; does not depend on the relation between ¢; and p
(it can hold both ¢; < p and ¢ > p)

@ both min{a;} and max{b;} need not be components of the solution
(but at least one of them must be - which one?)

@ using the same sequence of several different intervals does not
generate the same sequence of the solution (is there any regularity
for the solution?)
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