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Abstract

Amaral, Renan Piazzaroli Finotti; Menezes, Ivan Fabio Mota (Ad-
visor). On Interval Type-2 Fuzzy Logic System using the
Upper and Lower Method for Supervised Classification
Problems. Rio de Janeiro, 2021. 76p. Tese de Doutorado — Depar-
tamento de Engenharia Mecanica, Pontificia Universidade Catdlica
do Rio de Janeiro.

Fuzzy logic systems are machine learning techniques that can model
mathematically uncertainties. They are divided into type-1 fuzzy, and type-2
fuzzy logic systems. The type-1 fuzzy logic system has been widely applied to
solve several problems related to machine learning, such as control, classifi-
cation, clustering, prediction, among others. However, as it presents a better
mathematical modeling of uncertainties, the type-2 fuzzy logic system has
received much attention over the years. This modeling improvement is also
accompanied by an increase in mathematical and computational effort. Ai-
ming to reduce these issues to solve classification problems, this work presents
the development and comparison of two Gaussian membership functions for a
type-2 interval fuzzy logic system using the upper and lower method. Gaus-
sian membership functions with uncertainty in the mean and with uncertainty
in the standard deviation are used. Both fuzzy models covered in this work
are trained by algorithms based on first order information. Furthermore, this
work proposes the extension of interval type-2 fuzzy models to present multi-
ple outputs, significantly reducing the computational cost in solving multiclass
classification problems. Finally, aiming to contextualize the use of these mo-
dels in mechanical engineering applications, this work presents the solution of

a problem of fault detection in aircraft gas turbines.

Keywords
Interval type-2 fuzzy logic system; Classification problem; Upper and

lower method; Uncertain mean; Uncertain standard deviation.
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Resumo

Amaral, Renan Piazzaroli Finotti; Menezes, Ivan Fabio Mota. Sis-
temas de Inferéncia Fuzzy Intervalar do Tipo-2 usando o
Método Superior e Inferior para Problemas de Classifica-
cao Supervisionados. Rio de Janeiro, 2021. 76p. Tese de Douto-
rado — Departamento de Engenharia Mecéanica, Pontificia Univer-
sidade Catolica do Rio de Janeiro.

Os sistemas de inferéncia fuzzy sao técnicas de aprendizado de maquina
que possuem a capacidade de modelar incertezas matematicamente. Eles sao
divididos em sistemas de inferéncias fuzzy tipo-1 e fuzzy tipo-2. O sistema de
inferéncia fuzzy tipo-1 vem sendo amplamente aplicado na solucao de diversos
problemas referentes ao aprendizado de maquina, tais como, controle, classifi-
cacao, clusterizacao, previsao, dentre outros. No entanto, por apresentar uma
melhor modelagem matematica das incertezas, o sistema de inferéncia fuzzy
tipo-2 vem ganhando destaque ao longo dos anos. Esta melhora modelagem
vem também acompanhada de um aumento do esfor¢o matematico e computa-
cional. Visando reduzir tais pontos para solucionar problemas de classificacao,
este trabalho apresenta o desenvolvimento e a comparacao de duas fungoes de
pertinéncia Gaussiana para um sistema de inferéncia fuzzy tipo-2 intervalar
usando o método superior e inferior. Sao utilizadas as fungoes de pertinéncia
Gaussiana com incerteza na média e com incerteza no desvio padrao. Ambos os
modelos fuzzy abordados neste trabalho sao treinados por algoritmos baseados
em informacoes de primeira ordem. Além disso, este trabalho propoe a exten-
sao dos modelos fuzzy tipo-2 intervalar para apresentarem miltiplas saidas,
reduzindo significativamente o custo computacional na solucao de problemas
de classificacdo multiclasse. Finalmente, visando contextualizar a utilizacao
desses modelos em aplicagoes de engenharia mecanica, este trabalho apresenta
a solucao de um problema de deteccao de falhas em turbinas a gas, utilizadas

em aeronaves.

Palavras-chave
Sistema de inferéncia fuzzy tipo-2 intervalar; Problema de classificacao;

Método superior e inferior; Incerteza na média; Incerteza no desvio padrao.
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1
Introduction

Machine Learning (ML) has increased over the years, and many ML
models have been developed, such as Artificial Neural Network (ANN) [1],
Support Vector Machine [2], Random Forest [3], Decision Tree [4], and Fuzzy
Logic System [5]. Each of them has its characteristics being more or less
indicated depending on the application, which can be used in different fields,
such as medical, financial, engineering, and many others. In the medical
area, the ML was employed for cancer diagnosis [6] using a random forest
classification algorithm for diagnosing six cancers using five features from the
isoform of microRNA. Mohan et al. [7] performed a heart disease prediction
using a hybrid ML model. Moreover, the authors in [8] presented a survey
showing the ML algorithm and models that can be used to aid the battling of
the covid-19 virus. Regarding financial applications, the authors in [9] applied
ML to predict the stock market and regional relative directions based on
financial network indicators. Hajek and Henriques [10] used a feature selection
and classifiers based on ML to detect financial statement fraud analyzing
annual reports. Moreover, in [11] is used a ML called Ant Colony Optimization
to predict financial crisis. Focusing on engineering applications the authors in
[12] used the ML to diagnose fault for single- and multi-faults in induction
motors. Gkerekos et al. [13] applied the ML models for predicting ship main
engine fuel oil consumption. Metawa et al. [14] use ML to predict the gas
turbine performance which can help power plants to study and quantify
performance degradation over time.

The application examples, as mentioned above, use different ML models.
However, an ML model that can model uncertainties mathematically is the
Fuzzy Logic System (FLS) which is the focus of this work. Developed by Lotfi
A. Zadeh in 1965 [15], fuzzy logic (FL) is inspired by the processes of human
perception and cognition. Classical logic has only the truth and false while in
the FL was developed the mathematical concept of partial truth and partially
false. Based on this concept, the FLS emerged by promising to deal with
problems owning uncertainties that may not be modeled by well-established
theories, such as statistical theory [16]. This capability to model uncertainties

has been applied in several problems, such as in [17] which an FLS was used to
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reduce the residential load in smart grids. In the same direction, the authors in
[18] used an FL control as an intelligent supervisor for the power balance in a
hybrid Wind /Photovoltaic/Diesel system with battery storage. Taghavifar and
Rakheja [19] applied the FLS together with ANN to obtain the desired path-
tacking and lane-keeping of autonomous vehicles. In [20] the authors applied
an FLS to classify Short Circuit GMA Welding. Moreover, Wu et al. [21]
defined risk factors for ship-bridge collision using an FLS approach. All these
applications show that the FLS has wide applicability in different areas.

The core of the FLS is the fuzzy set which is characterized by membership
functions (MFs). These fuzzy sets can be of two types namely type-1 (T1-
FLS) and type-2 (T2-FLS) [16]. A type-1 fuzzy set is represented by a two-
dimensional function, and owing to its simplicity, it has been used in a variety
of applications, such as forecasting short-term traffic flow [22], implementation
of an autonomous approach in smart grids for residential energy management
[17], detection of network anomaly (where the FLS is used to decide whether
an instance represents an anomaly or not) [23], and fault detection in grid-
connected photovoltaic systems using an FLS classifier [24], among others.
In contrast, the T2-FLS uses a type-2 fuzzy set, which is represented by a
three-dimensional function. The T2-FLS enhances the capability to handle
uncertainties [5], and this search for improvement has been investigated by
many researchers over the past few years. Jiang et al. [25] used an interval
T2-FLS (IT2-FLS) for stock index forecasting based on a fuzzy time series
and a fuzzy logical relationship map. In [26], the application of an IT2-FLS
classifier to the motor imagery electroencephalogram discrimination task was
investigated, and the results show that IT2-FLS outperforms some state-
of-the-art brain-computer interface classifiers. Sabahi et al. [27] designed a
combination of T2-FLS and a conventional feedback controller for the load-
frequency control of a nonlinear time-delay power system, and showed that the
combination was efficient even in the presence of long time delays. In [28], an
IT2-FLS was used to solve the lifetime maximization problem of wireless sensor
networks, and it was shown that the model improved the network performance
and enhanced the network lifetime.

The T2-FLS is composed of five parts, namely fuzzification, rules, infer-
ence, type-reducer, and defuzzification. During fuzzification, the MFs have two
grades of membership, the primary and secondary, which can have any value
between 0 and 1, forming the general T2-FLS (GT2-FLS) [29]. However, the
GT2-FLS results in high mathematical and computational effort, making it
difficult to use. To overcome this issue, the Interval T2-FLS (IT2-FLS) works

as a T2-FLS having the secondary membership grade equal to 1 in all domains
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[5]. However, even though IT2-FLS reduces the computational costs, it involves
some other challenges, such as the need to determine the number and the type
of fuzzy rules to use and performing type-reduction in IT2-FLS.

Concerning the first challenge of IT2-FLS (i.e., determining the rules),
there are three main approaches: the first one is known as Ad Hoc Data
Covering Methods which are based on the process that is guided by covering
criteria in the training set [30, 31]. The other two approaches for designing
the FLS have been widely investigated, which are the merged model that
associates the fuzzy rule-based method with a neural network (ANFIS) [32],
with the one that uses an evolutionary optimization method associated with
FLS, such as a genetic fuzzy system (GFS) [33]. Another less commonly
used approach is to design an FLS using information based on the gradient
to update a fixed number of rules created initially by the user [34]. In
[35], this approach is implemented using the Steepest Descent (SD) and
the Scaled Conjugate Gradient (SCG) training methods, where the former
uses first-order information, whereas the latter uses second-order information.
The results obtained in [35] indicate that both training methods lead to
less computational cost and a tendency to use fewer rules when compared
to evolutionary fuzzy approaches. Also, this approach has shown promising
results for classification problems applied to diagnostic gas turbines [36], switch
machines faults [37], and welding process [20]. On the other hand, the second
challenge is related to the type-reducer, which transforms a type-2 output
fuzzy set into a type-1 output fuzzy set to be used for computing the crisp
output during defuzzification [5]. One of the most popular methods used to
perform type-reduction is the Karnik-Mendel (KM) iterative approach [38].
However, this approach is computationally intensive, especially when there
are many MFs and the rule base is large [39]. To avoid the use of the KM
iterative approach, the authors in [40] proposed a new method called the
Upper and Lower for IT2-FLS using a Gaussian MF with uncertain mean
(GMFum), which was trained using the SD method. The proposed method
reduced the computational costs as well as improved the convergence speed
and classification ratio when compared to the KM approach. Despite this, the
IT2-FLS using GMFum is still computationally intensive, especially when a
gradient-based optimization method is used for training since its membership
functions are represented in five different segments [5].

Among the different applications of FLS, this work focuses on classi-
fication problems (CPs), which are formulated as discrimination of patterns
among classes [41]. The CPs can be divided into binary CP (BCP) and mul-
ticlass CP (MCP). The models used for solving MCP can be binary classifiers
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(BCs) (i.e., classifiers having a single output, such as a support vector ma-
chine [2]) or multiclass classifiers (i.e., classifiers with multiple outputs, such
as an artificial neural network [42]). The FLS model belongs to BC [43], which
needs a binary decomposition strategy to split the original MCP dataset into
several binary classification subsets. The main decomposition strategies are
One-versus-One (OvO) [44] and One-versus-All (OvA) [45]. The OvO strategy
generates binary classification subsets to classify one class from each of the
other classes, requiring a total of T (T — 1) /2 classifiers, where T € N* is the
number of classes in the problem. In contrast, the OvA strategy performs YT
binary decompositions, where each subset is made to distinguish one class from
all the other classes. The authors in [43], show that T1-FLS using the decompo-
sition strategy increases the computational costs in a highly non-linear manner
with an increase in the number of classes in an MCP. To avoid the use of this
strategy, also in [43], an extension of T1-FLS was developed to support multi-
ple outputs (T1-FLSMO). The results demonstrated that T1-FLSMO achieves
the same performance as that of T1-FLS using the OvA strategy, significantly
reducing the computational effort of MCPs. Figure 1.1 shows the timeline of
the relevant papers that supports the scientific innovation of this dissertation.

In this way, this dissertation attempts to reduce the computational costs
of IT2-FLS using the Upper and Lower method with GMFum (IT2-FLS UL-
GMFum) for CP. Aiming to accomplish the objective, it is proposed to use
the Gaussian MF with uncertain standard deviation (GMFus) in IT2-FLS UL
(IT2-FLS UL-GMFus) trained by the SD method. GMFus is differentiable in
all domains, thereby requiring fewer equations to perform fuzzification, and
consequently to compute its first-order information. The derivatives of the
equations for IT2-FLS UL-GMFus as well as their gradient expressions are
presented, which enables the use of any training method based on its first-order
information. In addition, the concepts of IT2-FLS UL-GMFum and IT2-FLS
UL-GMFus are extended for multiple outputs to obtain the equations of their

models and compute their gradients.
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Figure 1.1: Timeline to present the relevant works for this dissertation.
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1.1
Objective and main contributions

The objective of this dissertation is to reduce the computational costs of
IT2-FLS using the Upper and Lower method trained by gradient-based method

for solving CP, and the main contributions can be summarized as follows:

— The derivation of the equations to compute the gradient of IT2-FLS
UL-GMFus, reducing the computational costs during training using the

steepest descent method;

— The extension of IT2-FLS UL-GMFum and IT2-FLS UL-GMFus to
FLSMO, enabling them to handle multiclass classification problems. This
avoids the use of binary decomposition strategies, consequently reducing

computational costs;

— The derivation of the equations to compute the gradient for both I'T2-
FLSMOs UL, facilitating the use of first-order information training

methods available in the literature [35];

— A comparison of the IT2-FLS models with T1-FLS and T1-FLSMO using
the SD and SCG training methods;

— A performance analysis taking into account the accuracy, mean squared
error (MSE), time consumed during the training phase, and well-
established classification metrics based on the datasets provided by
Knowledge Extraction based on Evolutionary Learning [46] and UCI
Machine Learning Repository [47].

— A discussion and contextualization of a mechanical engineering applica-
tion to detect faults in aircraft gas turbine using the I'T2-FLS proposed

models.

This dissertation is organized as follows. Chapter 2 presents the problem
formulation and the main concepts of T1-FLS and T2-FLS; Chapter 3 presents
the proposals IT2-FLS using UL-GMFum and UL-GMFus for solving BCP and
MCP; Chapter 4 analyzes the experimental results for the benchmark dataset
and aims to solve a practical application of the FLS proposed herein; Chapter
5 states the main conclusions and suggests some topics for future investigation;
Appendix A and Appendix B outline the equations to compute the gradients
of IT2-FLS UL-GMFum and IT2-FLS UL-GMFus, respectively; Appendix C
and Appendix D present the equations for computing the gradients of I'T2-
FLSMO UL-GMFum and IT2-FLSMO UL-GMFus, respectively. Appendix E
presents the results obtained using the SD training method with a step size
value equal to 0.01, and finally the Appendix F show the papers published

during the Doctor of Science course.
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2
Problem formulation

2.1
Membership functions

Membership functions (MFs) characterize a fuzzy set, which can be of
type-1 or type-2. A type-1 fuzzy set A in a universe X is represented as a set
of ordered pairs of a generic element x, where its membership grade is defined

as [b1]
A= {24 ()| Y € X}, 2-1)

which gy : X — [0, 1]. Figure 2.1 depicts an example of a type-1 MF.

pa(z) A
;

0.9

0.8

0.7

0.6

0.5

0.4

0.3

0.2

0.1

v

0
m T

Figure 2.1: Example of a Gaussian type-1 MF.

A type-1 fuzzy set has two dimensions. Using the concept of fuzzy set

and extending it to three dimensions, a general type-2 fuzzy set is formed [51]

A={((z,u),p;(z,u)| Ve € X,Yu e J, C[0,1]}, (2-2)
where u is equal to pa (x), X is the primary domain and J, is the secondary
domain. An example of the general type-2 MF is presented in Figure 2.2,
where the fuzzy set models the uncertainties better than type-1 fuzzy set.
However, the usage of a general type-2 fuzzy set leads to higher mathematical

and computational efforts. Aiming to overcome and to reduce these efforts,
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Figure 2.2: Example of a general type-2 MF [5].

there are the interval type-2 fuzzy set A, denoted by u s (7) and 7ig (),
representing respectively, the lower and upper membership functions of y ; (z).

The membership grade of an interval type-2 fuzzy set is defined as [51]
A={((z,u),1)|Vz € X,Yu € J, C[0,1]}. (2-3)

It is important to notice in Equation (2-3) that all secondary grades are equal
to 1, which simplify the complexity of mathematical expressions for the type-2
fuzzy sets. Figure 2.3 shows an example of an interval type-2 MF.

pa(z) A
1

0.5 —

Figure 2.3: Example of an interval type-2 MF.
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2.2
Type-1 fuzzy logic system

The T1-FLS is composed of four parts as shown in Figure 2.4, which
are known as rules, fuzzifier, inference and defuzzifier. Before the discussion of
each part, it is important to notice that there are two models for fuzzy sets,
Mamdani or Takagi-Sugeno-Kang (TSK). The difference between the models
is in the output of the fuzzy rules. Mamdani model has the output of the fuzzy
rules as a fuzzy set, while TSK model has the output of the fuzzy rules as a
weighted average or weighted sum (i.e., a function as output of the rules) [5].
Hence, the TSK model is not on the scope of this work. Every FLS which is

presented and discussed in this work refers to the Mamdani model.

F——— e e e e ——

Crisp
Defuzzifier
reX

Fuzzy
Inputs Sets

Fuzzy
Output Sets

Inference

I
I
|
|
I
I
|
I
I
I
Inputs |
I
|
I
I
I
|
I
I
|
I

Figure 2.4: Structure of a T1-FLS.

The fuzzy rules use the “IF-THEN” structure and for a T1-FLS having
P inputs 7 € X4,...,xp € Xp and one output y € Y, the [-th rule of an FLS
has the form [16]

rule' : TF 2, is F{ AND ... AND zp is F, THEN y is Y/, (2-4)

where Fb is the P-th type-1 fuzzy set associated with [-th rule. The rule
presented in Equation (2-4) represents the relationship between the input
spaces X ... Xp and the output space Y of the FLS. Moreover, the connectives
of the fuzzy rules can be “AND”!, “OR” or their complements forming
the “NOT” [16]. The fuzzifier part is responsible to map the crisp inputs
X = [xl,...,xp]T € X; x -+ x Xp = X into a fuzzy set Ay in X.
The fuzzification is done using the MF, which can be Gaussian, trapezoidal
piecewise-linear, triangular and others. The inference part uses the fuzzy logic

principles to combine the fuzzy “IF-THEN” rules from the fuzzy rule base

lt-norm
2¢-conorm
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into a mapping from fuzzy inputs sets to fuzzy output sets [16]. Each rule is

interpreted as a fuzzy implication, so that Equation (2-4) can be rewritten as
rule' : Fl x - x Fb = Yl = A" 5 Y1 (2-5)
where R is described by the MF g (x,7) as

KR (X7 y) = HAlsyl (Xa y) : (2_6)

The last part of the fuzzy structure is the defuzzifier, which produces the T1-
FLS crisp output from the output fuzzy sets. There are many methods for
defuzzification, such as, maximum, mean-of-maxima, centroid, center-of-sums,
height, modified height and center-of-sets [16].

To design a T1-FLS aiming to attain a good performance for solving a
problem requires the right choice for each part of the structure presented in
Figure 2.4. There are many alternatives to design an FLS and each of them is
more or less suitable depending of the problem to solve (i.e., CP, prediction,
clustering). This work focus on CP and all the FLS presented herein will be

designed for solving it.

2.3
Classification problems

In the field of ML problems, there are two kinds of problems called
supervised or unsupervised problems. The first one is described when the
learning associates the input with some output [52], which gives a training
set of input-output pairs (x : ). However, in many cases, the output y may be
challenging to collect, forming the unsupervised problems. In these problems,
there is no output, and the data set has only ‘features’ becoming to the users of
the ML models to define its objective. In other words, unsupervised problems
refer to extract information from the data that do not require human labor
to annotate examples [52]. In this sense, the classification problems can be
also divided into supervised and unsupervised problems. The first one is called
a supervised classification problem, and the second one is commonly called a
clustering problem [53]. This work will focus on supervised CP, and all mention
of CP will mean to supervised CP.

The CP is stated as a mapping between a vector x € RY and a class v,
where P is the number of features from a given sample with P € N*. In other
words, the input space is divided into “decision regions” where each region is

assigned to one class [41].
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2.4
Type-1 fuzzy logic system binary classifier

Adopting the FLS binary classifier, and considering a set of input-output
pairs (X(q) : y(Q)), where ¢ = 1,...,Q and @ is the number of patterns used
for training the T1-FLS, the solution of a binary CP can be obtained as the
minimization of a given cost function. Typically, a cost function is expressed
s [35) @) - 1 @) _ @]

7 () = 21 (20) - o)
where w(?) is a vector holding the parameters for T1-FLS in the y-th iteration,
and fr; (x) is the T1-FLS output value. Adopting singleton fuzzification, max-
product compositions, product implication®, and the height defuzzifier, the

output of T1-FLS is expressed by [16, 35]

M P

, (2-8)

where x;, is the k-th element of the vector x, [[ denotes the product operator,
ftpt (wy) is the membership function (MF) associated with the k-th input of
the [-th rule, and 6, is the weight of the height deffuzification associated with
the I-th rule, (I =1,---, M). Equation (2-8) can also be expressed as

M
fri(x) =) 0o (%), (2-9)
=1
where ¢; (x) is called a fuzzy basis function (FBF) [16] and defined as
P
oy HE! ()
q(X) =5 p : (2-10)
> 11 HE! (zx)
=1k=1

Equation (2-8) represents the entire structure of T1-FLS presented in
Figure 2.4. As mentioned in Section 2.2, each part of the FLS structure
directly influences the final performance. However, the core of the FLSs are
the fuzzy rules which have the most impact at the T1-FLS performance, and
how to define them is widely researched. These rules can be defined by an
specialist through its knowledge about the problem or using some optimization
methods for training the rules using the data problem. In addition, it is
important to notice that an FLS with high number of rules tends to achieve
a better performance than an FLS with low number of rules. But this gain

in performance comes with high computational costs, consequently with an

3t-norm
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increased time consuming for training it.

Generally, the main approaches to design the rules of an FLS are the
merged model that associates the fuzzy rule-based method with a neural
network (ANFIS) [32], and the one which uses an evolutionary optimization
method associated with FLS, such as a genetic fuzzy system (GFS) [33].
However, both of these merged models reduce or even end an important
property of FLS called interpretability [54]. This property means to the
capability of conjugating a complex behavior with a simple description through
the fuzzy rules [55]. The importance of the interpretability is to understand
why the ML model achieved that output, which features are more relevant for
an application, and to avoid the usage of black box ML [56]. In this way, a T1-
FLS classifier that uses the first and second-order information for training the
fuzzy rule parameters is described in [35], where the fuzzy rules are extracted
from the data using only the type “AND” inference. The results in [35] show
that the T1-FLS classifier achieved faster convergence rate, better classification
performance and interpretability than other fuzzy and non-fuzzy methods due
to the need of few rules to achieve good performance. Therefore, this work will
use the FLS described in [35] for solving CP, the main idea is to use a gradient
optimization method for training the fuzzy rules.

Considering the Gaussian MF which is differentiable at every point of its
domain [35] and defined as

2

1% — Mgt

ppt (T) = exp —5 (F‘“> : (2-11)
O-Flf:

where m Fl and 012?1 are the mean and variance, respectively, the fuzzy rules
k

can be expressed in terms of MF parameters as follows

rulel = {xl is F! (mFlz,UFf) AND...AND zp is F} (mFIzD,UFIzJ THEN Yl}.
(2-12)

Hence, the problem consists in the minimization of the cost function (Equation
(2-7)) updating the fuzzy parameters, mpi, o and 6; [16]. Considering the
simplest optimization method called Steepest Descent (SD), the training of
the fuzzy rules is performed by searching a minimum by taking unidirectional
minimizations at the opposite direction of the gradient of the cost function
regarding to each fuzzy parameters. Thus for the cost function presented in

Equation (2-7), the SD method optimizes the fuzzy parameters as
w ) = wl) — V] (W(’Y)) (2-13)

where VJ (W(V)) is the gradient of the cost function evaluated at point

w = w(, « is the step-size, and the vector of fuzzy parameters w() is


DBD
PUC-Rio - Certificação Digital Nº 1721408/CA


PUC-RIo- CertificagaoDigital N° 1721408/CA

Chapter 2. Problem formulation 28

expressed as

W(’Y): [me(7)7 7mF}£(7)ﬂ"' 7mF1M(’7)7"' 7mFI]¥(7)>"'a
O-Fll (’7)7 70-F113 <7)a 70-F1M (7)7 70-F1]3” (’7)7a (2_14)

and the gradient VJ (W(”’)) is defined as

0J (W(V)) 0J (W(V)) 0J (W(V)) oJ <W(7))

VI (w) = Ompr () Ompy (1) Omppr (1) Ompy ()
oJ (W(W) o0J (W(V)) oJ (W(“’)) oJ (W(V))
dop(v) " T Oop (v) " T Oopm(y)’ T Oopu(y)

07 (w)  aJ(w)]"
01 (v) = 7 00um(v)
(2-15)

with the derivatives of J (W(V)) with respect to the parameters mp: (v), g1 (7),
and 0; () defined as

aJ (w)
am(;v(v)) = [ (<) =y @] o) = I ()] iy on (<) (216)
aJ (w)
805?(7)) = [fr (x) =y (@)] |60 (@) = frr (x2)] bg;g('v)d)l (x). (@17)
a.J (w)
39(1 (7)) = {le (X(q)) Y (Q)} ol (X(q)) . (2-18)
where agg]g ") and bg]g () 1€ created to simplify the above equations as follow
(9)
—mp (7)
k
(a) 2
(@ (wk — Mg (7))
b;’é( )= U%é (7’3 ) (2-20)

It is important to notice that T1-FLS is a binary classifier and only has
one output, which implies a dependence on binary decomposition strategies for
solving MCPs. This dependence makes this model less attractive if the number
of classes is large. Aiming to solve this issue, the authors in [43] developed a
new fuzzy model which has multiple outputs (i.e., the fuzzy output is a vector

instead a crisp output). The results in [43] show that the new fuzzy model
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attains the same classification performance using the fewer rules than T1-FLS.

2.5
Type-1 fuzzy logic system multiple outputs

The extension of T1-FLS to T1-FLSMO presented in [43] has the
structure presented in Figure 2.5.

|
|
I
|
} Crisp
| Outputs
| 1
| . —»ven
Crisp |
Inputs | - | -
xeX | .
| |
| | .
| Fuzzy |
I Inputs Sets Output Sets I ——P " € Y,
} Inference } 4 "
| |
| |

Figure 2.5: Structure of a T1-FLSMO.

The multiple outputs of T1-FLSMO are related to deffuzifier block. Using
the height defuzzification which replaces each rule in an output fuzzy set with
a singleton (6;) at the point having the maximum membership value in that
output set. The extension to multiple outputs of T1-FLSMO is performed by
calculating the centroid of the T1 set comprised of these singletons, creating a

singleton (#;) for each output (¢) as follows

o0 0
o | ) 221
R
where 7 is the number of outputs and ¢t = 1,--- , 7. Therefore, the outputs of
T1-FLSMO using a height deffuzifier are defined as
Y = £, (x9) = 00 (x), (2-22)

where ¢ (x(q)> is a vector of FBFs, which is expressed as

@ (x@) = [ 6 (x@) 65 (x@) oo g (x@) ]". (2-23)

In Equation (2-22), the subscript “mo” indicates that is a T1-FLSMO.

The rules of T1-FLS described in Equations (2-8) and (2-9) are extracted
from the data using only inference of the type “AND” [35]. Consequently, the
rules of T1-FLSMO are the same as those of T1-FLS, which can be represented

as
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rulel : IF xy is FL AND ... AND zpis Fx THEN yis Y}l — (2-24)

The structure of the rule “IF x, is F} AND... ... AND xp is FL”
corresponds to the antecedent from I-th rule and “THEN y is Y}” is the
consequent of the [-th rule for the t-th class. Assuming the Gaussian MF

again, the fuzzy rules can be expressed in terms of MF parameters as follows

rule; = {xy is F{ (mp,00) AND...AND xp is Fp, (mp1, 00 ) THEN Y/}

(2-25)
Moreover, the cost function presented in Equation (2-7) is extended for T1-

FLSMO as follows

J (W) = ;Z;l (fho (x9) - yt(Q))Q, (2-26)

where w(?) denotes the vector parameters of T1-FLSMO, which are expressed

as
w) — [mFll(W)’... g (7)o (7)o ()
O-Fll (7)7 aO-FIlJ (7)a 7O-F1M (7)7 7O-F]]>” (’7)7a (2_27)

T

9%(7)7 79%4(7)?"' 791-(7%“' 795/[(7)}

Additionally, the gradient VJ (W(V)) is defined as

oy [PLO) ) r(u) ()

T

Ompr (V) T Ompy (1) Omp ()T O (7)
or(w0) (W) ar(w) o (w)
dop () 0o () T 0opn () Oopy ()
oJ (W(V)) oJ (W(7)> oJ (WW)) oJ (W “’) !

0t (v) © 7 90y (v) 07 (v) © T 905 (v) |

(2-28)

and the derivatives of J (w(“/)) with respect to the parameters mp: (7), o (7),
and 0] (), are defined as

aJ (w) T
OTL) S (s () ot 0] [ ) — S ()] 0 ().

amF,ﬁ (7) t=1
(2—29)

and
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™
%%&Q:{;Aﬂ%—wmﬂ@@@) (2-31)
The T1-FLSMO can deal with MCP without any decomposition strategy
requiring fewer rules than T1-FLS, consequently reducing significantly the
computational costs [43]. Otherwise, the T2-FLS handle with uncertainties
better than T1-FLS [16]. In this way, this work proposes to extend the T1-
FLSMO to T2-FLSMO aiming to improve the classification performance of the
FLS for solving MCP.

2.6
Interval type-2 fuzzy logic system binary classifier

The inference block of a T2-FLS is shown in Figure 2.6, where the main
difference with respect to the T1-FLS is the output processing block. In T2-
FLS, it is necessary to reduce the output type-2 fuzzy set to a type-1 fuzzy
set, and only after that can the defuzzifier method be applied to generate the
crisp output [5].
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Figure 2.6: Structure of a T2-FLS [16].

2.6.1
Membership functions for interval type-2 fuzzy logic system

As mentioned in Section 2.1 there are the General T2-FLS and the
Interval T2-FLS (IT2-FLS). The IT2-FLS uses the type-2 fuzzy set with less
computational effort than General T2-FLS, this effort is done by representing
the type-2 fuzzy set A by its upper and lower MFs, see Equation (2-3).
Considering the Gaussian MF which is differentiable in all domain, two
different approaches can be used to characterize an I'T2-FLS. The first one
is a Gaussian MF with an uncertain mean (GMFum). It can take values in the

range [mq, ms] with a fixed standard deviation o [16], and is described as

MN@ZWP%;GZmY1a mefmm).  (2:32)
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The MF described in Equation (2-32) is presented in Figure 2.7, where the
shaded area is called the Footprint Of Uncertainty (FOU). The FOU represents

the domain of uncertainty of A [5], and can be expressed as
FOU (A) = {(z,v)|Vz € X and v € |p; (), 74 (z)]}, (2-33)

where fi 5 (z) and p ; (x) are called upper MF (UMF) and lower MF (LMF) of
FOU ([l), as well as the upper and lower (type-1 fuzzy set) bounding functions
of the FOU, respectively [5]. The UMF and LMF of the MF described in
Equation (2-32) are given by

2
exp [—;(””—Uml) ] , r < my
fig(x) = 1 , my < <my (2-34)
2
exp {—; z_;m) , T > My
and 2
exp | =3(552)7] o w s g
iy () = e e (2-35)
exp—i(o) ;>
respectively.
1
0.5 — |
O | |
0 \\ mi 77‘7/2

Figure 2.7: FOU of Gaussian MF with uncertain mean [16].

The second Gaussian MF, which characterizes IT2-FLS, is a Gaussian
MF with an uncertain standard deviation (GMFus). It can take values in the

range [0y, 05| with a fixed mean m [16], expressed by

pi(x) = exp [—;(m ;m)Q] : o € loy,09], (2-36)

where the UMF and LMF are expressed as

i () = exp H( ‘m)z] (2-37)

j; () = exp [—;(x_m)Z], (2-38)

and
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respectively. Figure 2.8 shows the MF presented in Equation (2-36) and its
FOU. It is important to note that the UMF and LMF presented by Equations
(2-34) and (2-35) are not differentiable at all points; however, it is piecewise
differentiable (i.e., each branch is differentiable over its segment domain) [16].
On the other hand, the UMF and LMF presented by Equations (2-37) and

(2-38) are differentiable everywhere in all domains.

1

0.5

Figure 2.8: FOU of Gaussian MF with uncertain standard deviation [16].

2.6.2
Interval type-2 fuzzy logic system single output

Considering the height type-reducer, the authors in [57] provided the
first-order information for training the I'T2-FLS binary classifier using the SD
method. The approach proposed in [57] involves type reduction with the Karnik
and Mendel method [5], which uses an algorithm to compute the right and left
end-points of IT2-FLS requiring at most (M + 1) /2 iterations. The algorithm
determines the rule required to change the UMF to LMF for computing the left
end-points and the rule required to change the LMF to UMF for calculating
the right end-points 4. Further, in [40], the same authors of [57] proposed a new
method for IT2-FLS called upper and lower T2-FLS (IT2-FLS UL), which does
not require the Karnik and Mendel method, thus reducing the computational
costs. The idea is to compute the upper and lower end-points, using only the
UMF for the upper end-points and the LMF for the lower end-points. The
results show that the approach based on upper and lower end-points achieves
better performance and convergence rates than the approach based on left and
right end-points using the Karnik and Mendel method. In this way, this work
proposes to extend the IT2-FLS UL single output to I'T2-FLS UL multiple
outputs (IT2-FLSMO UL) aiming to improve the classification performance of

the fuzzy logic system.

4A completely description of the KM method is detailed in [16]
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Adopting the upper and lower method, singleton fuzzification, max-
product composition, product implication®, height type-reduction using the
upper and lower method and a height defuzzifier, the upper and lower outputs
of IT2-FLS UL [40] are expressed respectively as

M P
> 00 11 i ()
Yig, (%) = S (2-39)
> I fip (wn)
(=1 k=1
and M P
S0 11 pgy (7r)
Yir, (X> l:]b }k::l - ) (2—40)
2,y ()

where 7ipi () and gy, (2)) are the UMF and LMF associated with the -th
Tk

input of the [-th rule [35]. Moreover, the upper and lower fuzzy basis functions

(FBFs) can be defined as

P
3 11 7z ()
& (x) = 55 (2-41)
> I fip (wn)
=1 k=1
and P
II M= (xk)
6, (%) = 55— , (2-42)
> T pg (k)
=1k=1"%
respectively.

The difference between T1-FLS and T2-FLS (including IT2-FLS) is
related to the nature of the MFs, which is not important when forming the
fuzzy rules. In this sense, the structure of T2-FLS rules is the same as that of

T1-FLS, where the fuzzy sets involved are of type-2 [5], expressed as
rule' : IF x1 is FL AND ... AND xzp is F THEN yis Y, (2-43)

where F L is the P-th type-2 fuzzy set associated with [-th rule. The structure
of the rule “IF x; is ! AND... ... AND xzp is EFb” corresponds to the
antecedent from I-th rule and “THEN y is Y” is the consequent of the [-th
rule.

The IT2-FLS UL output is computed from the mean of the upper and
lower outputs, given by

fULrs (X(q)) _ Yur, (X(Q)) ‘;‘YLTQ (X(q)> |

and considering the same cost function presented in Equation (2-7), we have

(2-44)

5t-norm
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J (W(v)) — ;{fULTQ (X(q)) _ y(q)r, (2-45)

where w(?) represents the vector of the parameters for IT2-FLS UL in the ~-
th iteration. Adopting GMFum for IT2-FLS UL (IT2-FLS UL-GMFum), the

rules can be expressed in terms of GMFum parameters as follows

rule’ = {xl is [ (mlplz,mzplz,aplz) AND. ..
AND zp is Fpy (mypy, myp, o) THEN Y}, (2-46)

Moreover, the vector of parameters for I'T2-FLS UL-GMFum is given by

W(V) = [mlﬁ‘ll (7)7 amlﬁ'llj (’y)v 7m1ﬁ‘1M (7)a 7m1ﬁ‘11;/1 (7)77
m2F11 (7)7 7m2}~7‘}13(/7)7"' 7m2f7'1M (’7)7 ,mgﬁ'}y(’}/)f",
JF~‘11 (’Y), 70-13'}1, (7)7 70-F~‘11V1 (7)7 7UF‘£4 (7)77 (2_47>

91(7)"" >9M(7)]T7

and its gradient vector is expressed as

0.J (wi) 0J (w) a1 (W) 0.J (wi)
w) = |— 7 ... . e — 7 L
v ( ) 87”1131 ()’ 8m1F1 (’7) ’ 8m1ﬁ{” (v amlﬁfy ()’
0.J (wi) 0. (wi) 07 (W) oI (w?)
8m2F1 (v )7 . 767”21?1 (v )’ ' amQﬁlf\/f (1)’ h aszM (v )
07 (w) 0(w0) os(w?) - as(w?)
Oop (v) © " Oop (y) " T Oopu(v)" T Oopu(v)
aJ (W(V)) aJ (W('y )
o) e |

The equations for computing VJ (W(V)) in Equation (2-48) were provided
in [40] and are presented in Appendix A. Analyzing the domain pieces of
UMEF and LMF, and the equations of VJ (W("’)), it can be seen that I'T2-
FLS UL-GMFum results in a significant increase of the computational costs in
comparison with T1-FLS. This is because IT2-FLS UL-GMFum is piecewise

differentiable, which results in one derivative equation for each MF interval.
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Proposed interval type-2 fuzzy logic systems

As mentioned in the previous chapter, the IT2-FLS UL-GMFum results
in higher computational costs than TI1-FLS. In this way, to reduce the
computational costs of the I'T2-FLS UL-GMFum, this chapter addresses the
work proposals. The first one is to provide the derivatives of the IT2-FLS UL
using the GMFus. In addition, the second one is to extend the I'T2-FLS using
both GMFs to the IT2-FLSMO enabling to use them for solving MCPs without

applying any decomposition strategy.

3.1
Gaussian membership function with uncertain standard deviation

The idea to propose the IT2-FLS UL-GMFus is to have an IT2-FLS UL
differentiable in all domains, thereby reducing the equations of its first-order

information. Therefore, applying Equations (2-37) and (2-38) for an input x(@,
the grades of UMF and LMF are expressed by

iy (r) = exp |~ (_m(”) (1)

2 O2FL (7)

and 2
1 (xk —mp (’Y)) | (3:2)

respectively. The replacement of the MF in IT2-FLS UL does not change the
cost function (i.e., the cost function is already defined in Equation (2-45)).

However, the vector w(?) is now described as

w) — {mﬁf () am () (7) e mg (1)
0-113‘11 (7)7 70-1}~7‘}13 (’7)7 70'1}?le (7)7 70-1F~'IJ:,VI (7)7)
0-21:_‘11 (7)7 70-21:_}1: (7)7 70-2F~‘1M (7)7 70-2F~‘£4 (7)77 (3_3>

01 (7) )y >6M (7)]T
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Additionally, its gradient vector VJ (W('Y)) is expressed as

o.J (W(w)) o.J (W(v)) o.J (W(w)) o7 (W('y))

VI = G ) ey () Gmp ) gy ()
0J (W(’Y)) oJ (W(V)) oJ (W(V)) oJ (W(V))
doyjp (V)" 0oy (7)) TOoypu (7)) T 00w (V)
oJ (w(”)) oJ (W(V)) oJ (W(V)) oJ (W(7)>
(90'21311 (v a%ﬁ’}, (7)’ Ooyppe (v)" " Oogpu (v)

The equations for computing the gradient VJ (W(V)) are provided in
Appendix B. As expected, the number of equations for obtaining the gradient of
IT2-FLS UL-GMFus reduces from thirteen to four, reducing the computational
costs compared to the model using I'T2-FLS UL-GMFum.

Although the computational costs is reduced, IT2-FLS UL has only one
output, which significantly increases the computational effort when dealing
with MCP [43]. The FLS model needs to use a decomposition strategy for
solving MCP, such as OvO or OvA. Moreover, it was shown in [43] that the
number of rules required for solving MCP using an FLS with single output

increases in a nonlinear manner according to the number of classes.

3.2
The interval type-2 fuzzy logic systems multiple outputs

Applying the concept of multiple outputs from T1-FLSMO to IT2-FLS,
a new inference block is formed, as shown in Figure 3.1.

F— e e e e e e ———

Output Processing Block Outputs
,,,,,,,,,,, yten
2V,
Crisp
reX

Inference

Fuzzy

Fuzzy
Inputs Sets Output Sets

|
|
|
|
|
|
|
|
|
|
Inputs |
|
|
|
|
|
|
|
|
|
|

Figure 3.1: Structure of T2-FLSMO.

Considering I'T2-FLS UL and extending it to multiple outputs, its output

vector can be expressed as
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o Yo, (x@) ;YLTM (X<q>>’ )

where Yy, (x(q)) represents the upper output vector and Y, (X(q)>

represents the lower output vector, as follows
YUT2m0 (X(q)) = @6 (X(q)) (3‘6)

e Yin, (x) = 08 (x7). (37
The © in Equations (3-6) and (3-7) is the same as that used in T1-FLSMO
(see Equation (2-21)). Additionally, it is important to define the upper vector
of FBFs ® (X(Q)> and lower vector of FBFs ® (X(‘I)), as

B) = [ (x) B) ()] 6

and .
o (X(q)) — [ ®, (X(Q)) o, (X(Q)) By, (X(q)) } (3-9)

respectively. In addition, extending the cost function presented in Equation
(2-45), we obtain

J (W(V)) - ;Zfl (ftULT2mo (X(q)) — (Q)>2, (3-10)

where the vector of parameters w(?) for IT2-FLSMO UL-GMFum is expressed

as

w) = [mlFf (V) oo smapy ()5 smapp (7)o map (7)o
m2ﬁ,11 ("y), ,mﬂ?}) (’y)a 7m2F’1M (7)7 am2F1]3” (,-)/)’ ’
UFll('Y)’”.’Jﬁlg(/y)v"'70'}?11\4(7)7""017“%(’7)7"'7 (3—11)

0%(7)? 7‘9]1\/[(7)7"' ’01—(7)7"' 79}\—4('7/)}T7

and that for IT2-FLSMO UL-GMFus as

W(v)_{mﬁf (V) omp (V) (V) mp ()0
0-11311(7)7”'70-115}3(7)7"'70-1}?'1]”(7)7"',Ulﬁvg4<’y),'--,
02F11 (P)/)’ 70’2F‘},(7)7"' 70-217“1]‘/[(7 ) 70'2}7“}1;/1 (’7)77 (3—12)

N

0L (7). B (7). BT (), B ()]

Therefore, the expression of VJ (W(’Y)) for IT2-FLSMO UL-GMFum and I'T2-
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FLSMO UL-GMFus are respectively given by

0.J (wi) oJ ( ) 0. (w) 0.J (wi)
My |/ S N S A
v (W ' ) 0m1p1 ()’ am1F1 (’Y) ’ am1ﬁ{” GO amlﬁgf ()’

0.J (wi) 0. (wi) 0.J (wi) 0. (w)
8m2F1 (v )’ . aszl (v )’ ‘ 87"2}7*{” (v)’ o amzﬁ’};/f ()’ -
)

oI (w) oJ(w) - os(w) 0T (w0)
) )

ytt

0o () T 0op (V)7 T opu (V) Fogu (7
0 (W) as(w0)  ar(w)  as(w)]
901 (v) © 7 00y () 007 (v) © 7 003, ()
(3-13)
and
o.J (w) a.J (w?) o.J (w) aJ (w)
VI (w?) = 877’5&; (73’ o amgl (73’ ’3mgﬂf (7)) ’0m1(a;,w (v))’ ’
oJ (W('Y)) 0J (W(’Y)) oJ (w(”’)) 0J (W(V))
aalﬁll GO 8‘71?}, (7)’ ’8‘71F1M (v 8‘7113},” ("
oJ (W(V)) oJ (W(V)) oJ (W(V)) oJ (WW))
802F11 (v agzﬁlg (V)" T Oopm (7)) T Oogpn (V)T
o (w0) a1 (w?)  ar(w®)  ar(w)]
00 (v) 7 90y (v) 007 (v) © 7 003, ()
(3-14)

The partial derivatives of the cost function J (W('Y) ) for each fuzzy parameter
using GMFum are provided in Appendix C, and those using GMFus are
provided in Appendix D. It is important to mention that for solving BCPs
the number of rules in both methods (T1-FLS and T1-FLSMO) are the same,
as T1-FLSMO turns into T1-FLS with a single output [43].
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4
Experimental results

The performance analyses presented in this section consider the datasets
provided by Knowledge Extraction based on Evolutionary Learning [46] and
UCT Machine Learning Repository [47]. Information regarding these datasets
is provided in Table 4.1, which includes nine datasets for BCPs and seven
datasets for MCPs. To compare the proposed strategies, we implemented T1-
FLS trained by the SD (SD T1-FLS) and SCG (SCG T1-FLS) methods [35].
In addition, for MCPs, we implemented T1-FLS using the OvA decomposition
strategy (SD T1-FLS OvA and SCG T1-FLS OvA) and T1-FLSMO trained by
the SD and SCG methods (indicated as SD T1-FLSMO and SCG T1-FLSMO,
respectively) [43].

The classifier’s performance presented herein considers 33 executions on
each dataset, together with the 5-fold cross-validation [58] for all datasets
containing less than 1000 samples. Regarding the remaining datasets, it was
used 15% of the samples as a test set. Moreover, the validation set was
performed using 30% of each training set, where w(?) is the parameter vector
that attained the best accuracy metric for the validation set among all epochs.
The input variables were normalized to a range of [—1,1], and the batch
learning was applied [35]. The performance metrics used here were accuracy,
MSE, Cohen’s kappa [59], F-score [60], and best training epoch.

Table 4.1: Details of datasets.

Input Number of samples Total
Dataset Classes
features 1 9 3 4 of samples

1. Appendicitis! 7 210 8% - - - - - - 106
2. Balance Scale? 4 288 49 288 - - - — - 625
3. Car Evaluation?® 6 1210 384 69 65 - - — - 1728
4. Contraceptive? 9 629 333 511 - - - - - 1473
5. Ecoli? 7 143 77 2 2 35 20 5 52 336
6. Glass? 9 70 76 17 13 9 29 214
7. Haberman® 3 225 81 - - - = = = 306
8. Ionosphere? 34 225 126 - - - - - = 351
9. Iris? 4 50 50 50 - - - - - 150
10. Liver Disorders? 6 145 200 - - - - - - 345
11. Monk2! 6 228 204 - - - = = = 432
12. Parkinson? 22 147 48 - - - - = = 195
13. Pima? 8 268 500 768
14. Sonar? 60 97 111 - - - - = - 208
15. South Africa! 9 60 302 - - - - - - 462
16. Wine? 13 5 71 48 - - - - - 178
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The number of fuzzy rules was heuristically defined as follows: two rules
for each class in FLSMO and each FLS OvA binary classifier leading to a total
of M =27 and M = 2 x 27 rules, respectively. For T1-FLSMO, the first rule
for each class was created using the mean and variance of all inputs in the

entire training set for that class [35], which can be summarized as
rule; = {Il is F} (mpll,O'Fll) AND...

(4-1)
... AND zp is F} (mF}D, O—F}D) THEN Ytl} ,

where each rule ‘rule}’ contains the parameter values of the membership
functions related to the first rule of the t-th class. The second rule for each
class consists of the MF parameters from the first rule scaled by random
values, {C' € R| — 0.8 < (C < 1.2} and {V € R| — 0.8 <V < 1.2}, which can

be expressed as
rule? = {xl is F? (Cmplz,VaFlz) AND ...

(4-2)
... AND wp is F} (Cmygy, Vo) THEN Y},

The first rule of each class for IT2-FLSMO UL was created in a similar
way. However, the mean and variance parameters of GMFum and GMFus
were defined heuristically as 80% and 120% of the mean and variance of
all inputs (i.e., in GMFum, the mean parameters were m, FL= O‘SmFé and
Myp = 1.2mp1, and for GMFus, the variance parameters were o, i = 080p
and oy = 1.20F£), respectively. The first rules of GMFum and GMFus are

respectively expressed as
rule; = {xl is [} (mlpl,m2pl,apl> AND... (43)
1 1 1~ ) 4-3
<. AND wp is Fp (mypy, mop, 0 ) THEN Y;'}

and

rule; = {xl is Fl (mﬁll,alpll,aﬁf) AND ... (14)
.. AND zp is F}, (mp, 007,055 ) THEN Y}'}.
Regarding the second rule of each class in IT2-FLSMO UL, they were created
by scaling the mean and variance parameters of the first rules by C' and V,

respectively, analogous to Equation (4-2).
However, the training samples related to the class for which each binary
classifier was designed, must be used (e.g., an MCP with T classes in OvA
decomposition has T BCs, where the first BC has two classes; the first class

is designed using the samples of class t = 1 and the second class is designed

Datasets provided by Knowledge Extraction based on Evolutionary Learning (KEEL)
Repository [46]
2Datasets provided by UCI Machine Learning Repository [47]
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using samples of classes t = {2,...,T}) [43]. Table 4.2 lists the total number
of rules for the investigated approaches for each MCP dataset. The matrix ©
of the height defuzzifier is initialized with 6/ = 1 if a rule corresponds to a

class for which the output “t” is positive and with 6 = Y—fl for the remaining
rules [43]. The output vector for each class was codified by a length-7 vector
of negative unit values where the element that presents the class is replaced
by 1 [43]. Moreover, the threshold assigns the output that is less than zero to

class -1, while an output greater or equal to zero is assigned to class 1.

Table 4.2: Number of rules for each MCP dataset used in FLS with OvA and
FLSMO.

Total number of rules

Dataset FLSOvA  FLSMO
1. Balance Scale 12 6
2. Car Evaluation 16 8
3. Contraceptive 12 6
4. Ecoli 12 6
5. Glass 28 14
6. Iris 12 6
7. Wine 12 6

Two hundred epochs were considered for the training phase, and no stop
criteria was set up. The step size adopted for the SD training method was
initially defined as o = 0.01. However, some preliminarily results, which are
presented in Appendix E; show a slow convergence rate for IT2-FLS models
considering only 200 epochs of training. This is because I'T2-FLS has a better
capability to model uncertainties than T1-FLS, leading to an optimization
surface with less attenuations and consequently allowing one to increase the
value of step size to achieve the convergence within a defined number of training
epochs. Therefore, a new step size of @ = 0.1 was adopted for SD method.
Considering the SCG training method, it was defined the same parameters
used in [35], the initial value of the Lagrange coefficient was v, = 1071°, and
the value for restarting the update direction was N = 10, with the infinitesimal

increment set as € = 107°.

4.1
Performance analysis for binary classification problems

Table 4.3 lists the performance metrics considering only BCPs for the
proposed models and the T1-FLS model presented in [35]. Also, Figures 4.1
— 4.3 show the average of accuracy and MSE during the training phase for
all 33 executions of the relevant datasets. In almost all the datasets, SCG

T1-FLS achieved the highest training accuracy and the lowest best epoch.
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This demonstrates the superiority of the SCG method, which uses second-
order information, in comparison with the SD method, even when using I'T2-
FLS. However, regarding the test metrics, all models were found to achieve
similar results, with the exception of the Ionosphere dataset, in which IT2-
FLSs performed better than the other approaches. This improvement may
be explained by the nature of uncertainties in this dataset, which is probably
better handled using I'T2-FLS than T1-FLS irrespective of the training method
applied. In addition, the T1-FLSs models achieved better results than IT2-
FLSs in the Liver dataset. The better results obtained using SCG T1-FLS
can be explained due to the use of second-order information, which has more
chances to avoid poor local minima than first-order information method. The
performance of SD T1-FLS in this dataset can be explained by analyzing the
MSE in Figure 4.2, in which the behavior of the curve becomes unstable after
epoch 40. This behavior indicates that the step size adopted was large for SD
T1-FLS, thus avoiding the local minimum many times and achieving good test
accuracy due to the validation phase, once the fuzzy parameters of the best
validation accuracy were used in the test phase. Moreover, it can be seen in
Figures 4.1 — 4.3, that the performance of IT2-FLS GMFum is always slightly
better than that of GMFus during the training phase.

Table 4.3: BCPs Performance comparison in terms of the mean and standard

deviation.
Training Test Training Test Training Test Training Test Best
Dataset Method accuracy [%] accuracy %] MSE MSE Kappa Kappa F-score F-score epoch

TT2-FLS UL-GMFum | 92.49 (£2.47) | 85.55 (£6.81) | 0.25 (£0.07) | 0.46 (£0.21) | 0.65 (£0.13) | 0.53 (£0.22) | 0.82 (£0.07) | 0.76 (£0.11) | 100 (£75)
Appendicitis | TT2-FLS UL-GMFus | 9252 (£2.44) | 85.32 (£6.90) | 0.26 (+0.07) | 0.46 (+0.19) | 0.65 (£0.12) | 0.54 (0.21) | 0.82 (+0.06) | 0.77 (£0.11) | 97 (+73)
APPERAICIS | ony PILFLS [35] | 93.29 (£3.25) | 84.79 (£6.44) | 0.22 (£0.08) | 0.51 (£0.21) | 0.72 (£0.11) | 0.49 (+0.21) | 0.86 (£0.06) | 0.74 (+0.11) | 100 (£68)
SCG TL-FLS [35] | 95.57 (£2.11) | 84.98 (£6.63) | 0.15 (£0.07) | 0.51 (£0.21) | 0.84 (£0.10) | 0.49 (£0.22) | 0.92 (£0.05) 0 74 (£0.12) | 30 (£58)
TT2-FLS UL-GMFum | 78.68 (£2.11) | 74.22 (£3.58) | 0.62 (£0.04) | 0.74 (£0.07) | 0.25 (£0.10) | 0.15 (£0.13) | 0.60 (£0.06) | 0.55 (£0.08) | 92 (£67)
Haberman | TT2FLS UL-GMFus | 7853 (+£2.14) | 7447 (£351) | 0.63 (+0.04) | 0.74 (£0.07) | 0.24 (£0.10) | 0.16 (£0.12) | 0.60 (:0.06) 0 55 (£0.07) | 88 (£72)
SD TLFLS [35] | 78.38 (£2.24) | 74.30 (£4.18) | 0.62 (£0.04) | 0.74 (£0.08) | 0.20 (£0.08) | 0.20 (£0.12) | 0.63 (£0.04) | 0.59 (£0.07) | 67 (£63)
SCG T1-FLS [35] 81.34 (£2.38) | 74.06 (£3.82) | 0.57 (+0.05) | 0.75 (£0.09) | 0.44 (£0.09) | 0.19 (£0.12) | 0.71 (+0.05) | 0.58 (+0.07) | 25 (+42)
TT2-FLS UL-GMFum | 98.16 (£1.28) | 91.81 (£3.23) | 0.00 (£0.03) | 0.28 (£0.09) | 0.95 (£0.04) | 0.82 (£0.07) | 0.07 (£0.02) | 0.91 (£0.04) | 168 (£40)
Tonosphere IT2-FLS UL-GMFus | 98.32 (+0.75) | 93.03 (+2.73) | 0.09 (£0.02) | 0.23 (+0.08) | 0.96 (40.02) | 0.85 (£0.06) | 0.98 (£0.01) | 0.92 (+0.03) | 191 (£18)
SD TL-FLS [35] | 75.86 (£2.92) | 73.66 (+4.43) | 0.59 (£0.05) | 0.65 (£0.06) | 0.52 (£0.06) | 0.49 (£0.09) | 0.75 (£0.03) | 0.73 (£0.05) | 189 (+29)
SCG TI-FLS [35] | 95.81 (£4.83) | 87.46 (£6.48) | 0.13 (£0.12) | 0.39 (£0.16) | 0.91 (£0.10) | 0.73 (£0.13) | 0.95 (£0.05) | 0.86 (£0.07) | 91 (£60)
TT2-FLS UL-GMFum | 73.23 (£3.43) | 65.31 (£5.73) | 0.73 (£0.06) | 0.00 (£0.08) | 0.38 (£0.12) | 0.26 (£0.13) | 0.68 (£0.07) | 0.62 (£0.07) | 152 (£60)
Liver IT2-FLS UL-GMFus | 73.34 (£3.21) | 66.34 (£5.71) | 0.74 (£0.06) | 0.87 (£0.07) | 0.41 (£0.10) | 0.28 (£0.13) | 0.70 (£0.06) | 0.63 (£0.07) | 178 (4d)
SD TL-FLS [35] | 75.60 (£4.40) | 60.21 (£5.05) | 0.68 (£0.13) | 0.85 (0.09) | 0.50 (£0.10) | 0.35 (£0.11) | 0.74 (£0.06) | 0.67 (£0.06) | 82 (£45)
SCG TLFLS [35] | 85.97 (£2.12) | 69.87 (£4.99) | 0.47 (0.05) | 0.83 (£0.09) | 0.70 (£0.05) | 0.37 (£:0.11) | 0.85 (£0.02) | 0.68 (£0.06) | 25 (£21)
TT2-FLS UL-GMFum | 97.92 (£1.15) | 97.65 (£1.67) | 0.00 (£0.04) | 0.10 (£0.06) | 0.06 (£0.02) | 0.95 (£0.03) | 0.98 (£0.01) | 0.08 (£0.02) | 109 (£4)
Monka | TT2-FLS UL-GMFus | 98.34 (+1.18) | 97.97 (il 73) | 0.08 (£0.08) | 0.09 (+0.05) | 097 (£0.02) | 096 (£0.03) | 0.98 (£0.01) | 0.98 (£0.02) | 199 (1)
SD TI-FLS [35] | 97.73 (£0.98) | 97.36 (£1.52) | 0.10 (£0.03) | 0.12 (£0.06) | 0.95 (£0.02) | 0.95 (£0.03) | 0.98 (£0.01) | 0.97 (£0.02) | 199 (+6)
SCG TLFLS [35] | 99.10 (£1.22) | 98.74 (£1. 85) 0.02 (£0.03) | 0.03 (£0.04) | 0.98 (£0.03) | 0.97 (£0.04) | 0.99 (£:0.01) | 0.99 (£0.02) | 189 (24)
TT2-FLS UL-GMFum | 92.60 (£3.28) | 84.32 (£6.08) | 0.2 (£0.09) | 0.45 (£0.15) | 0.76 (£0.12) | 0.57 (£0.17) | 0.88 (£0.06) | 0.78 (£0.09) | 165 (£44)
Parkineon | TT2-FLS UL-GMFus | 93.28 (£3.64) | $1.38 (£5.68) | 0.20 (0.08) | 043 (+0.12) | 0.78 (£0.12) | 0.58 (0.16) | 0.89 (+0.00) | 0.79 (£0.08) | 170 (44)
; SD TLFLS [35] | 94.43 (£3.47) | 86.74 (£5.56) | 0.20 (£0.10) | 0.42 (£0.16) | 0.80 (£0.10) | 0.61 (£0.18) | 0.90 (£0.05) | 0.80 (£0.09) | 134 (£52)
SCG T1-FLS [35] 95.27 (£2.36) | 85.80 (£5.88) | 0.17 (£0.07) | 0.45 (£0.17) | 0.86 (+0.07) | 0.58 (£0.18) | 0.93 (iU 04) | 0.78 (+0.09) | 100 (+64)
TT2-FLS UL-GMFum | 80.33 (£1.62) | 7641 (£3.17) | 0.55 (£0.03) | 0.64 (£0.06) | 0.51 (£0.04) | 0.46 (£0.07) | 0.76 (£0.02) | 0.73 (£0.04) | 111 (£61)
Pima IT2-FLS UL-GMFus | 80.14 (£1.50) | 76.62 (£3.32) | 0.56 (:0.03) | 0.63 (0.06) | 0.52 (£0.04) | 0.46 (£0.08) | 0.76 (£0.02) | 0.73 (£0.04) | 136 (£50)
SD T1-FLS [35] | 81.90 (£1.41) | 76.63 (+3.29) | 0.51 (£0.03) | 0.63 (£0.07) | 0.53 (£0.04) | 0.47 (£0.07) | 0.77 (£0.02) | 0.73 (£0.04) | 56 (£51)
SCG TI-FLS [35] | 86.43 (£1.75) | 76.56 (£3.20) | 0.44 (+0.03) | 0.64 (£0.08) | 0.69 (£0.04) | 0.47 (£0.07) | 0.85 (£0.02) | 0.73 (£0.04) | 13 (£11)
TT2-FLS UL-GMFum | 98.55 (£1.20) | 79.90 (£6.36) | 0.06 (£0.04) | 0.63 (£0.19) | 0.89 (£0.10) | 0.60 (£0.13) | 0.94 (£0.05) | 0.80 (£0.06) | 69 (£58)
Somar | IT2FLS UL-GMPFus | 98.21 (£1.24) | 80.03 (£6.60) | 0.07 (£0.04) | 062 (0.19) | 0.91 (£0.08) | 0.60 (£0.13) | 095 (+0.04) | 0.80 (£0.07) | 90 (:67)
SD TI-FLS [35] | 99.20 (£2.76) | 79.78 (£6.19) | 0.03 (£0.08) | 0.62 (0.19) | 0.88 (£0.14) 0 59 (+0.13) | 0.94 (0.08) | 079 (£0.06) | 44 (55)
SCG TI-FLS [35] | 99.69 (£0.51) | 79.72 (£6.57) | 0.01 (£0.02) | 0.63 (£0.21) | 0.99 (£0.01) | 0.59 (£0.13) | 1.00 (£0.01) | 0.79 (£0.07) | 34 (£52)
TT2-FLS UL-GMFum | 78.13 (£1.97) | 70.27 (£3.90) | 0.62 (£0.04) | 0.77 (£0.08) | 0.43 (£0.07) 0 = (£0.00) | 0.71 (£0.01) | 0.65 (£0.05) | 103 (£62)
South Afica | TT2FLS UL-GMFus | 78.20 (+2.17) | 70.67 (+£4.26) | 0.61 (0.04) | 0.76 (£0.08) | 0.43 (+£0.07) | 0.33 (+0.10) | 0.71 (£0.03) | 0.6 (+0.05) | 109 (61)
south £ SD TL-FLS [35] | 80.59 (£2.12) | 71.08 (£3.96) | 0.56 (£0.04) | 0.76 (£0.08) | 0.46 (£0.05) | 0.34 (£0.09) | 0.73 (£0.03) | 0.67 (£0.05) | 69 (£55)
SCG TLFLS [35] | $8.14 (£2.15) | 7115 (£3.96) | 0.42 (£0.05) | 0.7 (£0.09) | 0.72 (£0.05) | 0.34 (0.09) | 0.86 (£0.03) | 0.67 (£0.05) | 12 (£15)
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Figure 4.1: Tonosphere dataset: average performance of FLSs.
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Figure 4.3: Parkinson dataset: average performance of FLSs.
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4.2
Performance analysis for multiclass classification problems

Table 4.4 lists the performance metrics for the MCPs of the proposed
models as well as the T1-FLS, and T1-FLSMO models presented in [43].
Figures 4.4 — 4.6 show the average of accuracy and MSE during the training
phase for all executions of the most relevant datasets. In addition, it should
be noted that the best epoch metric was not computed for all approaches
because there can be no fair comparison between the average best epoch of
the T classifiers required for OvA decomposition strategies and the best epoch
achieved by the FLSMO models, which uses only one classifier. With respect to
the mean and standard deviation of the test metrics, the models using OvA and
FLSMO approaches achieve the same performance for Balance, Contraceptive,
Ecoli, Iris, and Wine datasets. Regarding the results for the Car dataset, the
FLSMO approaches were slightly better than FLS with OvA models, and the
T1-FLSMO trained by SCG attained the best results. On the other hand,
in the Glass dataset, the FLS models using OvA strategy were better than
FLSMO models, except for SCG T1-FLSMO, which achieved similar results
for the test metrics. However, the FLSs using the OvA approach required twice
the number of fuzzy rules in comparison with FLSMO, thereby increasing the
computational costs during the training phase. Moreover, the training MSE of
IT2-FLSMO models always achieved the lowest values in all datasets.
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Figure 4.4: Balance dataset: average performance of FLSs.
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Figure 4.6: Glass dataset: average performance of FLSs.
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Table 4.4: MCPs performance comparison in

47

terms of the mean and standard

deviation.
Training Test Training Test Training Test Training Test Best
Dataset Method accuracy [%] | accuracy [%] MSE MSE Kappa Kappa F-score F-score epoch
TT2-FLS UL-GMFum OvA | 91.48 (£1.41) | 91.84 (£0.82) | 0.57 (£0.05) | 0.5 (£0.04) | 0.84 (£0.03) | 0.85 (£0.02) | 0.66 (£0.05) | 0.65 (=0.03) -
IT2-FLS UL-GMFus OvA | 91.97 (£0.80) | 91.70 (£0.77) | 0.49 (£0.03) | 0.53 (0.04) | 0.85 (£0.01) | 0.85 (£0.01) | 0.65 (£0.02) | 0.64 (£0.02)
SD T1-FLS OvA [43] | 91.75 (£1.49) | 91.90 (£0.93) | 0.55 (0.04) | 0.50 (+0.04) | 0.85 (£0.03) | 0.85 (£0.02) | 0.67 (+0.06) | 0.66 (£0.04)
Balance IT2-FLSMO UL-GMFum | 90.73 (£0.97) | 89.47 (£1.88) | 0.30 (£0.02) | 0.70 (£0.07) | 0.83 (0.02) | 0.81 (£0.03) | 0.69 (£0.03) | 0.64 (£0.03) | 191 (%29)
IT2-FLSMO UL-GMFus | 91.76 (£0.95) | 90.83 (1.56) | 0.26 (0.02) | 0.60 (&0.06) | 0.86 (£0.02) | 0.83 (£0.03) | 0.72 (£0.04) | 0.66 (£0.04) | 111 (%55)
SD T1-FLSMO [43] 91.29 (£1.03) | 89.18 (£1.90) | 0.57 (£0.05) | 0.71 (£0.07) | 0.84 (£0.02) | 0.80 (£0.03) | 0.71 (£0.04) | 0.64 (£0.03) | 188 (£27)
SCG T1-FLSMO [43] | 92.88 (£1.17) | 91.01 (+1.22) | 0.43 (0.06) | 0.54 (+£0.08) | 0.86 (0.02) | 0.83 (£0.02) | 0.69 (+0.06) | 0.64 (+£0.02) | 138 (+56)
TT2-FLS UL-GMFum OvA | 80.93 (£0.63) | 88.18 (£1.83) | 0.70 (£0.02) | 0.74 (£0.08) | 0.77 (£0.02) | 0.73 (£0.04) | 0.73 (£0.04) | 0.67 (£0.07) -
IT2-FLS UL-GMFus OvA | 90.00 (£0.61) | 88.58 (£2.14) | 0.69 (£0.02) | 0.74 (£0.08) | 0.78 (£0.01) | 0.74 (0.04) | 0.73 (£0.04) | 0.69 (£0.06) -
SD TI-FLS OvA [43] | 91.41 (£0.66) | 89.26 (£2.12) | 0.65 (£0.02) | 0.71 (£0.08) | 0.81 (£0.02) | 0.76 (£0.04) | 0.77 (+0.04) | 0.71 (:0.06) -
Car IT2-FLSMO UL-GMFum | 91.78 (+3.18) | 90.80 (£1.87) | 0.24 (£0.04) | 0.51 (40.07) | 0.85 (£0.02) | 0.80 (0.04) | 0.81 (£0.06) | 0.75 (0.08) | 191 (11)
IT2-FLSMO UL-GMFus | 93.38 (£1.01) | 91.73 (£1.78) | 0.21 (0.02) | 0.49 (£0.07) | 0.86 (£0.02) | 0.82 (£:0.04) | 0.86 (£0.04) | 0.80 (£0.06) | 196 (£7)
SD T1-FLSMO [43] 91.85 (£3.98) | 91.80 (£2.07) | 0.49 (£0.16) | 0.48 (£0.08) | 0.86 (+0.02) | 0.82 (£0.04) | 0.87 (£0.03) | 0.82 (+0.06) | 194 (£7)
SCG T1-FLSMO [43] | 97.05 (£1.09) | 94.89 (+1.69) | 0.23 (0.06) | 0.33 (£0.09) | 0.93 (£:0.03) | 0.89 (£0.03) | 0.95 (£0.02) | 0.90 (£0.05) | 183 (+28)
TT2-FLS UL-GMFum OvA | 58.79 (£1.22) | 55.00 (£2.61) | 2.11 (£0.03) | 2.24 (£0.07) | 0.35 (£0.02) | 0.30 (£0.04) | 0.56 (£0.01) | 0.52 (£0.03) -
IT2-FLS UL-GMFus OvA | 58.59 (£1.19) | 55.07 (£2.70) | 2.13 (£0.03) | 2.25 (£0.06) | 0.35 (£0.02) | 0.30 (£0.04) | 0.56 (£0.01) | 0.52 (£0.03)
SD T1-FLS OvA [43] | 59.52 (+1.33) | 55.42 (£2.23) | 2.08 (£0.04) | 2.24 (£0.07) | 0.36 (£0.02) | 0.30 (£0.03) | 0.57 (£0.02) | 0.52 (£0.02)
Contraceptive | IT2-FLSMO UL-GMFum | 57.86 (£1.37) 55 08 (£3.17) | 10T (0.02) | 2:27 (£0.09) | 0.33 (£0.02) | 0.30 (£0.05) | 0.54 (£0.02) | 0.52 (£0.08) | 169 (£43)
IT2-FLSMO UL-GMFus | 59.21 (1.01) 55 (£3.08) | 1.04 (£0.02) | 2.20 (£0.09) | 0.35 (£0.02) | 0.29 (£0.05) | 0.56 (0.02) o 52 (£0.03) | 168 (35
SD T1-FLSMO [43] 50.38 (£1.37) >4 76 (£3.29) | 2.12 (£0.04) | 2.20 (0.08) | 0.35 (£0.03) | 0.29 (£0.05) | 0.56 (£0.02) | 0.52 (£0.04) | 145 (£46)
SCG T1-FLSMO [43] | 62.11 (£2.39) | 54.52 (+3.16) | 2.02 (0.06) | 2.30 (£0.11) | 0.35 (0.04) | 0.29 (£0.05) | 0.56 (£0.04) | 0.51 (£0.04) | 49 (+39)
TT2-FLS UL-GMFum OvA | 90.46 (£1.61) | 86.45 (£3.46) | 0.60 (£0.08) | 1.02 (£0.19) | 0.87 (£0.02) | 0.81 (£0.05) | 0.75 (=0.08) o 42 (£0.09) -
IT2-FLS UL-GMFus OvA | 89.47 (£1.76) | 86.28 (£3.49) | 0.81 (£0.09) | 1.06 (£0.19) | 0.85 (£0.02) | 0.81 (+0.05) | 0.73 (£0.08) | 0.72 (£0.09) -
SD T1-FLS OvA [43] 00.82 (£1.62) | 86.28 (£3.50) | 0.67 (£0.09) | 1.03 (£0.18) | 0.87 (£0.02) | 0.81 (£0.05) | 0.76 (£0.09) | 0.72 (0.09) -
Ecoli IT2-FLSMO UL-GMFum | 90.11 (£2.02) | 85.10 (£3.47) | 0.45 (£0.07) | 1.17 (£0.18) | 0.86 (£0.03) | 0.79 (£0.05) | 0.74 (£0.05) | 0.63 (£0.07) | 195 (£9)
IT2-FLSMO UL-GMFus | 89.84 (£2.17) | 85.48 (£3.55) | 0.48 (£0.00) | 1.16 (£0.18) | 0.86 (£0.03) | 0.80 (£0.05) | 0.74 (£0.06) | 0.64 (£0.07) | 198 (£3)
SD T1-FLSMO [43] 90.74 (£1.83) | 85.36 (£3.85) | 0.85 (£0.13) | 1.16 (£0.16) | 0.87 (+0.03) | 0.80 (£0.05) | 0.75 (£0.05) | 0.64 (+0.06) | 193 (+12)
SCG TI-FLSMO [43] | 93.21 (£2.49) | 84.72 (+4.14) | 0.52 (£0.13) | 1.20 (£0.57) | 0.87 (£0.03) | 0.79 (£0.06) | 0.76 (£0.05) | 0.60 (£0.02) | 66 (+48)
TT2-FLS UL-GMFum OvA | 77.04 (£2.95) | 65.08 (£6.71) | 1.47 (£0.12) | 2.17 (£0.26) | 0.68 (£0.04) | 0.51 (£0.09) | 0.69 (£0.06) | 0.52 (£0.10) -
IT2-FLS UL-GMFus OvA | 75.95 (£2.97) | 65.10 (£6.93) | 1.54 (£0.11) | 2.16 (£0.25) | 0.67 (£0.04) | 0.52 (£0.09) | 0.67 (£0.06) | 0.53 (£0.10)
SD T1-FLS OvA [43] | 77.73 (£3.65) | 65.84 (£6.95) | 1.41 (£0.15) | 2.15 (£0.27) | 0.69 (£0.05) | 0.52 (£0.10) | 0.71 (+0.06) | 0.54 (£0.09)
Glass IT2-FLSMO UL-GMFum | 73.19 (£5.28) | 62.56 (£7.59) | 0.86 (£0.11) | 2.20 (£0.29) | 0.62 (0.07) | 0.47 (£0.11) | 0.59 (£0.05) | 0.42 (£0.08) | 182 (%25)
IT2-FLSMO UL-GMFus | 74.07 (£3.94) | 61.61 (£6.61) | 0.84 (£0.07) | 2.23 (£0.25) | 0.63 (£0.06) | 0.46 (£0.09) | 0.59 (£0.04) | 0.41 (£0.08) | 186 (19)
SD T1-FLSMO [43] 7417 (£4.44) | 62.60 (£6.86) | 1.65 (£0.15) | 2.17 (£0.27) | 0.63 (£0.07) | 0.47 (£0.10) | 0.60 (£0.05) | 0.43 (£0.08) | 178 (£25)
SCG T1-FLSMO [43] | 82.04 (£4.89) | 64.45 (+6.64) | 1.25 (£0.21) | 2.27 (£0.41) | 0.68 (£0.08) | 0.50 (£0.09) | 0.60 (£0.04) | 0.42 (£0.04) | 79 (58)
TT2-FLS UL-GMFum OvA 07 S0 (£1.28) | 94.97 (£4.03) | 0.18 (£0.05) | 0.37 (£0.23) | 0.97 (£0.02) | 0.92 (£0.06) | 0.08 (£0.01) | 0.95 (=0.04) -
IT2-FLS UL-GMFus OvA 54 (£1.25) | 95.23 (£3.74) | 0.18 (£0.05) | 0.34 (£0.20) | 0.96 (£0.02) | 0.93 (0.06) | 0.98 (£0.01) | 0.95 (£0.04) -
SD T1-FLS OvA [43] 97.94 (£1.46) | 95.11 (£3.90) | 0.16 (£0.08) | 0.36 (£0.22) | 0.97 (£0.02) | 0.93 (+0.06) | 0.98 (£0.01) | 0.95 (£0.04) -
Tris IT2-FLSMO UL-GMFum | 97.84 (£3.50) | 94.97 (£3.94) | 0.07 (£0.11) | 0.38 (£0.22) | 0.95 (£0.05) | 0.92 (£0.06) | 0.97 (£0.04) | 0.95 (£0.04) | 144 (£46)
IT2-FLSMO UL-GMFus | 98.87 (£1.13) | 95.35 (£3.73) | 0.03 (£0.02) | 0.34 (£0.30) | 0.97 (£0.03) | 0.93 (£0.06) | 0.98 (£0.02) | 0.95 (£0.04) | 144 (47)
SD T1-FLSMO [43] 97.92 (£3.26) | 95.01 (£3.77) | 0.14 (£0.17) | 0.33 (£0.25) | 0.96 (£0.05) | 0.93 (£0.06) | 0.97 (£0.04) | 0.95 (£0.04) | 137 (£47)
SCG T1-FLSMO [43] | 99.52 (£0.74) | 94.79 (£3.97) | 0.04 (£0.05) | 0.44 (£0.32) | 0.97 (£0.03) | 0.92 (£0.06) | 0.98 (£0.02) | 0.95 (£0.04) | 59 (+:64)
TT2-FLS UL-GMFum OvA | 99.64 (£0.53) | 95.84 (£3.30) | 0.04 (£0.03) | 0.36 (£0.17) | 0.99 (£0.01) | 0.94 (£0.05) | 1.00 (£0.01) | 0.96 (=0.03) -
IT2-FLS UL-GMFus OvA | 99.59 (£0.55) | 96.15 (£3.17) | 0.05 (£0.03) | 0.33 (£0.17) | 0.99 (£0.01) | 0.94 (£0.05) | 1.00 (£0.01) | 0.96 (£0.03)
SD T1-FLS OvA [43] | 99.76 (£0.47) | 95.95 (+3.29) | 0.03 (£0.03) | 0.35 (+0.18) | 1.00 (£0.01) | 0.94 (£0.05) | 1.00 (+0.00) | 0.96 (£0.03)
Wine IT2-FLSMO UL-GMFum | 99.56 (£0.67) | 94.60 (£3.98) | 0.02 (£0.02) | 0.35 (£0.28) | 0.98 (£0.05) | 0.92 (0.06) | 0.99 (£0.04) | 0.95 (£0.04) | 96 (£62)
IT2-FLSMO UL-GMFus | 99.24 (£0.79) | 94.11 (£3.57) | 0.03 (0.03) | 0.40 (£0.23) | 0.98 (£0.02) | 0.91 (£0.05) | 0.99 (£0.01) | 0.94 (£0.04) | 114 (£61)
SD T1-FLSMO [43] 99.59 (£0.66) | 94.99 (£3.52) | 0.03 (£0.05) | 0.33 (£0.23) | 0.99 (0.01) | 0.92 (£0.05) | 0.99 (£0.01) | 0.95 (£0.04) | 109 (£59)
SCG T1-FLSMO [43] | 99.05 (£1.43) | 93.80 (£4.50) | 0.07 (0.10) | 0.46 (£0.30) | 0.98 (£0.03) | 0.91 (£0.07) | 0.98 (£0.02) | 0.94 (£0.05) | 65 (£57)
4.3

Statistical analysis

To evaluate the results presented in Tables 4.3 and 4.4, a two-sample
t-test was performed on the test accuracy metric. The two-sample t-test can
infer a statistical comparison from two independent data samples [35]. This

statistical test is expressed as

71
= (4-5)
1 _F2
Lgl + Lg2

where Gi, Ga, 03, and og, are the mean and standard deviation values of
samples belonging to G; and G, respectively. In addition, Lg, = # {G;} and
Lg, = # {G>}, where # denotes the cardinality operator. The degree of freedom
is defined as Lg, + Lg, — 2. In addition to determining 7', it becomes important
to infer the following hypotheses
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{ 7‘[0331252 (4—6)

7‘[1131 #?2

Given a significance level w (typically around 0.05), the p-value is calculated
from T" and it represents the lowest value of w required to non reject the null
hypothesis (H). Therefore, p-values below w indicates that the null hypothesis
is rejected [61].

The statistical analyses performed herein were obtained from 33 exper-
iments, having 64 degrees of freedom for datasets with less than 1000 sam-
ples and 328 degrees of freedom for datasets requiring 5-fold cross-validation,
thereby allowing us to avoid verifying the normality of error distributions [61].
Tables 4.5 and 4.6 list the statistical analysis results, which compare the FLS
and FLSMO models for I'T2 using GMFus, [T2 using GMFum, and T1 trained
by the SCG method [35, 43]. The rejection of the null hypothesis is expressed
by the letters “W” and “L”, which indicate wins and losses for the tested mod-
els, respectively. The non-rejection of the null hypothesis is expressed by the

letter “E” which indicates equality between the tested models.

Table 4.5: Statistical analyses performed by two-sample t-test for the test
accuracy metric considering BCPs.

Data set Set of sampley Set of sample, p-value b(f‘;rmfry b;{;%iiy hyplj);lll]tesis
Appendicitis | IT2-FLS UL-GMFus ITQ’SFCL(S; %ﬁﬁg‘nn ggf H?s 1;3 g
e s vcoma | RS UL | o e |
Monk2 | IT2-FLS UL-GMFus ITQ'SF(E(SE %ﬁi\g‘lm 882 (1”1); %%% E
pusn |25 o | TRV G| g0
R R R
T L R
South Africa | IT2-FLS UL-GMFus m'SFéz %ﬁﬁéﬁ‘m oot R s :

The results of the statistical test show that in 13 datasets, the 1T2
fuzzy models (namely FLS and FLSMO) using GMFus achieved the same
performance as that of I'T2 using GMFum, whereas in three datasets, the I'T2
models using GMFus performed better than those using GMFum. Additionally,
the IT2 fuzzy models using GMFus obtained the same results as those of the
SCG T1 fuzzy models in 11 datasets, presented a better performance in the
Ionosphere dataset, and the worse performance in the remaining four datasets.
These results show that the I'T2 fuzzy models can obtain the same performance
as that of a T1-FLS trained by a method that uses second-order information,

even attaining better results in some cases.
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Table 4.6: Statistical analyses performed by two-sample t-test for the test
accuracy metric considering MCPs.

Data set Set of sampley Set of sample, p-value b(i:)rrvd?ry bgf::izrry hypN()::l}lllesis
Balance | IT2-FLSMO UL-GMFus ITQ'SFCLéhé(;»gﬁéiﬁl)F“m 832 %198 (1)1‘21 \é
oo oo | PV VO o |||
Contraceptive | IT2-FLSMO UL-GMFus ITQ‘gégh;‘ol_gié%%\éFllln 8;2 :?g; 1?2 E
N A R
w0 o | PO VLM 032 |2 | |
. ] _ 20.45

oo vy | TS0 WL | | | a |
o[ rorio tcn | TP VLG ||| f

4.4
Computational costs analysis

The computational costs was analyzed by computing the time consumed
during the training phase without the validation set using the SD method.
The following five datasets were selected: Haberman, Monk2, South Africa,
Ionosphere, and Sonar datasets having 3, 6, 9, 34, and 60 input features,
respectively. Moreover, each analysis was performed 33 times, during which
100 samples were selected randomly from each dataset normalized between
[—1, 1], considering 200 epochs of training. The analyses were performed in
MATLAB 2019a environment on a computer with Intel Core i7-2630QM 2.00
GHz CPU, 6144MB DDR3 666.7 MHz RAM, and 64-bit Windows 10 operating
system.

Table 4.7 lists the mean and standard deviation for each investigated
dataset, and Figure 4.7 depicts the corresponding graphical results. Addition-
ally, it should be noted that each dataset is listed in Table 4.7 according to
the number of their input features, since they have been normalized to have
the same number of samples and training epochs. Based on the results, we can
state that the proposed method, namely I'T2-FLS UL-GMFus, is up to 7 times
faster than IT2-FLS UL-GMFum and slightly slower than T1-FLS. This is be-
cause ['T2-FLS ULGMFum requires more equations than I'T2-FLS UL-GMFus
to perform fuzzification, and consequently to compute the gradient vector of
the cost function. This result can be extended to FLSMO models since its

fuzzification procedure is the same as that in FLS.
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Table 4.7: Time performance comparison in terms of the mean and standard

deviation.
Number of Time consumed |s]
features IT2-FLS UL-GMFum IT2-FLS UL-GMFus T1-FLS
3 12.84 (£ 0.31) 1.66 (£ 0.06) 1.69 (£ 0.07)
6 12.99 (£ 0.28) 1.87 (< 0.05) 1.78 (= 0.04)
9 13.56 (£ 0.34) 2.02 (£ 0.04) 1.90 (£ 0.09)
34 15.29 (£ 0.24) 3.43 (& 0.11) 2.60 (& 0.09)
60 17.48 (4 0.24) 477 (£ 0.07) 3.41 (+ 0.06)
201

—_
(6}

—— IT2-FLS UL-GMFum
—O— IT2-FLS UL-GMFus
T1-FLS

0 10 20 30 40 50 60 70
Number of features

Time consumed [s]
» =

Figure 4.7: Time consumed during the training phase for IT2-FLS approaches
and T1-FLS considering datasets with different numbers of input features.

All the models proposed herein used benchmark datasets for their val-
idation, and, therefore, the that dataset was not explained in detail. In this
way, aiming to contextualize an practical engineering application of the pro-
posed models the next chapter attempts to solve a detection problem of fault

in aircraft gas turbines.

4.5
Practical application: aircraft gas turbine fault detection

The gas turbine (GT) is a combustion engine that converts natural gas
or other liquid fuels to mechanical energy. It has found increasing service in
the last decades in the power industry, due to its compactness, lightweight and
multiple fuel application [62]. Nowadays, there are GTs which run on natural
gas, diesel fuel, naphtha, methane, crude, low-BTU gases, vaporized fuel oils,

and biomass gases [62]. The above-mentioned characteristics also turn out the
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GTs are the most common engine used in aircraft. Accordingly to AIRBUS
global market forecasting done in 2019 [63], the number of aircraft will increase
around 84% until 2038. Also, the International Air Transport Association
(IATA) forecast predicts 8.2 billion passengers worldwide by the year of 2037
[64], even after the revision due to the Covid-19 pandemic [65]. Considering
this scenario, it is important to deal with the aircraft’s GT reliability and
maintenance. The GT components operate in a hostile environment that
creates degradation mechanisms in the structure of the parts, which increase
the risk of mechanical failures [66]. Aiming to ensure the reliability of the GT
components the engines are supported by a rigorous maintenance schedule [36].
This maintenance schedule considers the jet engine thermal cycles and the time
it is in the air [67]. Even having a rigorous maintenance schedule for preventing
failures, due to the high number of aircrafts the aeronautical companies need
to be well prepared to monitor and diagnose GT conditions for preventing
major accidents and losses that may occur between overhaul [36]. In this way,
this chapter aims to exemplify a mechanical engineering application using the

proposed model IT2-FLS for detecting aircraft engine gas path faults.

45.1
Gas turbine problem formulation

Engine Health Management (EHM) is used by Aircraft Engine Manu-
facturers in order to maintain an engine operative through a reduction of op-
erational events [68]. The EHM is described as the process of diagnosing and
preventing system failures, whilst predicting the reliability and remaining use-
ful life of its components [69]. In order to stimulate the development of a model
fully capable of diagnosing a gas turbine engine, NASA created the Propulsion
diagnostic method evaluation strategy (ProDiMES) [70], where a software that
simulates real data signal of aeronautical gas turbine engines. The ProDiMES
allows users to develop diagnostic solutions through the evaluation of sensor
signals which are simulated by an environment called Engine Fleet Simulator
(EFS) [36]. The EFS uses a modified steady-state version of the NASA Com-
mercial Modular Aero-Propulsion System Simulation (C-MAPSS) which was
validated against the original C-MAPSS model [70]. Table 4.5.1 lists the EFS
output parameters and Figure 4.8 illustrates stations numbers, modules, and
sensors of the C-MAPSS steady-state.

The EFS users can select some properties of the simulated data set,
which are: number of engines in the fleet, the number of flights of data will
be collected, eighteen different gas path fault types (listed in Table 4.5.1), the

fault initiation flight and the fault evolution rate. The faults are divided into
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Table 4.8: EFS output parameters.

Index | Symbol Description
1 Nf Physical fan speed [rpm]
2 Nc Physical core speed [rpm]
3 P24 Total pressure at LPC outlet [psia]
4 Ps30 | Static pressure at HPC outlet [psia]
5 T24 Total temperature at LPC outlet [°R]
6 T30 Total temperature at HPC outlet [°R]
7 T48 Total temperature at HPT outlet [°R]
8 Wt Fuel flow [pps]
9 P2 Total pressure at fan inlet [psial
10 T2 Total temperature at fan inlet [°R]
11 Pamb | Ambient pressure [psia]
Station numbers {0 2 15 24 30 40 48 50
o
Modules { Inlet Fan duct .| HPC | Burner LPT

|

Sensors Pamb

=

< HPT

wf

| Nc
Nf

P2 P24 Ps30 T48
” T24 T30

02

Figure 4.8: C-MAPSS Steady-State station numbers, modules, and sensors

[70].

two categories, abrupt faults and rapid faults. The first one evolves to its final

magnitude after a number of flights while the second one emerges in its final

magnitude. This faults magnitude are divided into three groups: small faults,

medium faults, and large faults. In addition to all these properties, the EFS

can insert noise fluctuations in the simulated sensor’s signals. After the EFS

generates the data, the historical sensed parameters can be used to develop a

supervised diagnostic model. Thus, the problem consists of design an IT2-FLS
UL-GMFus and IT2-FLS UL-GMFum using the EFS generated data to detect

faults in GT.
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Table 4.9: EFS fault types.

Index | Fault description | Fault component
0 No-fault —
1 Fan fault Turbomachinery
2 LPC fault Turbomachinery
3 HPC fault Turbomachinery
4 HPT fault Turbomachinery
5 LPT fault Turbomachinery
6 VSV fault Actuator
7 VBYV fault Actuator
8 Nf sensor fault Sensor
9 Nc sensor fault Sensor
10 P24 sensor fault Sensor
11 Ps30 sensor fault Sensor
12 T24 sensor fault Sensor
13 T30 sensor fault Sensor
14 T48 sensor fault Sensor
15 WI sensor fault Sensor
16 P2 sensor fault Sensor
17 T2 sensor fault Sensor
18 Pamb sensor fault | Sensor

4.5.2
Pre-processing stage

According to the ProDiMES manual [70] the pre-processing stage will be
applied to the data generated by EFS. The pre-processing stage is composed of
parameter correction, trend monitoring, anomaly detection, and normalization
as illustrated in Figure 4.9. This pre-processing stage was proposed in [70] and
further adopted in [36, 71, 72, 73]. At the pre-processing stage, the raw data
R generated by EFS turns out to be seven ones X, as recommended by
ProDiMES.

Parameter

’ Trend monitoring . Anomaly detection | Normalization
Correction . .

+ Processed

Raw data . . \ data
" Parameter Exponential ' Difference q L
. Correction moving average . ' calculation ' Normalization X >
R \ . . Xp'r’oc

Fleet average
engine model

Figure 4.9: Pre-processing diagram block of the EFS generated data [36].

The pre-processing stage has four steps; the first one is called parameter
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correction, where all engine parameters are corrected to standard day operating

conditions, applying the following equation

Parameter
p tercorrected =  aach 0 4-
arametercoprected Jash (4-7)
which the temperature 6 and pressure correction 0 terms, are defined as
T2 (°R)
0 = 4-8
518.67 (4-8)
and P2 (psia)
f=_—"""" 4-9
14.696 (4-9)

The second step is called trend monitoring, applied to capture gradual per-
formance changes in the form of residuals, or measurements deltas, relative
to a fleet average engine [70]. Considering an individual engine corrected data
collected in each flight, it is referenced against the fleet average engine model

to calculate measurement deltas as [70]

Ay; (k) = yi (k) = Yi_vaseline (F) (4-10)

where y; (k) is the corrected value of the i-th measurement collected during
the k-th flight, and ¥; paseline (k) is the fleet average engine value for the i-th
measurement at the corresponding pressure altitude, Mach number, and cor-
rected fan speed values of the k-th flight. Further, the calculated measurement
delta values are trended over time by applying an exponential moving average

approach given as [70]
AYi ema (k) = ai ema (K — 1) + (1 — ) Ay; (k) (4-11)

AY; ema (k) is the exponential moving average of the i-th measurement delta
on flight k. In addition, the moving average weighting between previous and
current data is established by a constant a € R0, 1].

The third step of the pre-processing stage is the anomaly detection,
applied to detect discrete events causing a rapid shift in observed measurement
delta and to extract the corresponding measurement delta signature of the
events [70]. The anomaly detection uses a backward difference calculation of

the exponential moving average (EMA) of each measurement delta shown as
AAyiiema (k) = Ayiiema (k) - Ayiiema (k - B) ) (4‘12)

where AAY; ema (k) is the change in the EMA of the i-th measurement delta
between a flight £ and some previous flight k£ — (3.

The last step of the pre-processing stage is the normalization, which
gathers the sensors data in a scale standardized by the standard deviation of

the equivalent sensor [36][70] using the following equation
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AA i_ema k
N (ADys o (k) = DAY ema () (4-13)
0;
where N (AAY; ema (k)) is the normalized data and o; is the standard deviation

of the corresponding measurements delta.

4.5.3
Practical application results

The experimental results consider a dataset composed of 3600 engines
performing 50 flights each, where 1800 engines develop one of the 18 fault
types with the fault initiation occurring at any flight. These 1800 engines are
equally divided to have 100 occurrences of the same fault. In addition for
training the fuzzy model, the dataset is divided into 50% as test set, 15% as
the validation set, and 35% as the training set. Moreover, the dataset features
are composed of sensors values of take-off and cruise operation which after
the pre-processing totalizing 14 features [36, 73]. For both investigated models
(IT2-FLS UL-GMFus and IT2-FLS UL-GMFum) it was considered v = 500,
a = 0.1, normalization of the dataset to a [—1, 1] range, the SD training method
with batch learning, and the threshold equal to zero (i.e., outputs higher or
equal to zero are assigned as fault and less than zero as non-fault). In addition,
the fuzzy rules are defined as the same as Equation (4-4) with M = 4 (two

rules for the non-fault and two rules for fault classes).

45.3.1
Detecting performance

Table 4.10 lists the confusion matrix of the test set for both IT2-FLS
proposed models. Same as noted for benchmarking data sets, both models
achieve similar results with test accuracy equal to 81.4%. However, attempting
to maintain a level of uniformity in the diagnostic solutions applied for
ProDiMES, a target false positive detection rate (false alarm rate) of once per
1,000 flights has to be satisfied [70]. In this scenario, it was defined the threshold
equal to 0.61 for both models, attaining 1038 and 1076 flights per false alarm for
IT2-FLS UL-GMFum and IT2-FLS UL-GMFus, respectively. Table 4.11 lists
the confusion matrix of this new scenario in which I'T2-FLS GMFus detected
correctly only 18 flights higher than IT2-FLS GMFum, obtaining the same test
accuracy equal to 78.5%. Moreover, it is important to notice that the data set is
unbalanced. Even attaining around 78% of correct accuracy, both models miss
classifying around one-quarter when only the samples predicted as ‘non-fault’
is considered. In the same way, analyzing only the target samples of ‘fault’,

the models classify correctly only 34%.
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Table 4.10: Confusion matrix of the test dataset for both investigated IT2-FLS
models, where F and NF means fault and non-fault respectively.

Predicted Predicted
\ F \ NF \ \ F \ NF \
31299 | 27241 | 53.5% 31604 | 26936 | 54.0%
*g'So B 974% | 152% | 46.5% ?B M1 17.6% | 15.0% | 46.0%
S | 6072 | 114938 | 95.0% & | 6354 | 114656 | 94.7%
Z | 34% | 64.0% | 5.0% Z| 35% | 638% | 5.3%
83.8% | 80.8% | 81.4% 83.3% | 81.0% | 81.5%
16.2% | 19.2% | 18.6% 16.7% | 19.0% | 18.5%
(a) IT2-FLS UL-GMFum (b) IT2-FLS UL-GMFus

Table 4.11: Confusion matrix of both IT2-FLS models considering at least 1000
flights per false alarm for the test dataset, where F and NF means fault and
non-fault respectively.

Predicted Predicted
\ F \ NF \ \ F \ NF \
20177 | 38363 | 34.5% 20189 | 38351 | 34.5%
*g‘)o M1 1192% | 213% | 65.5% *g?ﬂ B 11.92% | 213% | 65.5%
5 & 173 120837 | 99.9% 5 & 167 120843 | 99.9%
Z | 01% 67.3% | 0.1% Z | 01% 67.3% | 0.1%
99.1% | 75.9% | 78.5% 99.2% | 75.9% | 78.5%
0.9% 24.1% | 21.5% 0.8% 24.1% | 21.5%
(a) IT2-FLS UL-GMFum (b) IT2-FLS UL-GMFus
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Conclusions

In this work, we proposed the equations required to use GMFus in an I'T2-
FLS UL binary classifier trained by the steepest descent method, significantly
reducing the computational costs in comparison with I'T2-FLS UL-GMFum. In
addition, we extended the I'T2-FLS UL models (adopting any Gaussian MF)
to IT2-FLSMO and provided the necessary equations, simplifying the use of
IT2-FLS UL without adopting any decomposition strategies for handling MCP.

The objective of the dissertation was entirely fulfilled by reducing the
computational cost of the IT2-FLS with GMFs using the upper and lower
method. The experimental results indicated that the approach using the
Gaussian MBF with uncertain standard deviation, i.e., IT2-FLS UL-GMFus
and IT2-FLSMO UL-GMFus, achieved the same or better performance in
comparison with the approach using the Gaussian MBF with uncertain mean,
i.e., I'T2 FLS UL-GMFum and I'T2-FLSMO UL-GMFum. Moreover, the fuzzy
models using GMFus were up to 7 times faster than the models using GMFum,
which is explained by GMFus requiring fewer equations to compute the
gradient vector of the cost function than GMFum. In addition, the IT2-
FLSs UL-GMFus attained the competitive performance with the SCG T1-
FLSs, which used the second-order information for training the fuzzy rules.
These results of the SCG T1-FLSs support the superiority of the second-order
training method even when we compare it with the I'T2-FLS classifier, which
presents better modeling of uncertainties. On the other hand, the single output
proposed model was also applied for solving a practical engineering application
regarding to a detection fault in aircraft gas turbine. The results shows that
the proposed model can detect correctly 81.4% of the faults at the flight and
78.5% even in a worse scenario.

Future research will focus on modifying the IT2-FLSMO classifier to
handle additional supervised learning problems, such as the prediction of time
series. Also, we will attempt to apply the SCG training method for IT2-FLS
UL-GMFus to improve the performance of the model.
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Appendices

A
Partial derivatives of VJ (w(”’)) for the IT2-FLS UL-GMFum

Using the cost function presented in Equation (2-45) the gradient vector
VJ (W(’V)> is formed by partial derivatives from J <W(V)) regarding to each
fuzzy parameter m, (), Myt (), O (v) and 6;(y). Aiming to simplify the

partial derivatives equations the following terms have been used

e = fur.. (X(q)> — 4@ (A-1)
e =01 (7) = Y, (x9), (A-2)
le]) - 9[ (7) - YLTQ (X(Q)) ) (A_S)
x, —myp (Y
a(q)l Yk LE} ( )’ (A—4)
e = T o2 ()
k
@ xl(cq) Myl (7) A
ay 2 5 , (A-5)
260 = T oL ()
k
() N 2
b0 B (xk — My f (7)) (A-6)
LE () U?:wz (7)
k
and 2
(@) ("El(cq) — Mol ('7))
bz, = . (A-7)
A0 T T (o)
k

GMFum has distinct equations in each part of its domain. Thus the

partial derivatives of IT2-FLS UL have to be applied to each domain part.
A.l
Partial derivatives with respect to m, (v):

If 24 < myp (7):

oJ (W(7)) e(@) _

R e @) ,(@) )

omyp () 2 <€el & (X ' )alﬁl W) (A-8)
k

k

m. = +m, =
1F1i(7) 2F;i(7),
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amlﬁé ()
my g (V) +my g0 (7)
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A.2
Partial derivatives with respect to m,: (¢):

If 2 < myj (7):

Omy 1 (7) 2 1
(v)+m )
If mlﬁli (7) < $](€q) < Moy i (7) and xl(;]) > 17l . o fl
oJ W('Y)
( ) = 0.
Omy 1 ()

If 2} > My (7):

oJ (W(A’)) el (
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Partial derivatives with respect to o (q):
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oJ (W(V)) e(@) _
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dom(y) 2 (69z o (x )blﬁ,i(w)w(’z 9, (x >b2F,i(v>>

66

(A-9)

(A-10)

(A-11)

(A-12)

(A-13)

(A-14)

(A-15)

(A-16)


DBD
PUC-Rio - Certificação Digital Nº 1721408/CA


PUC-RIo- CertificagaoDigital N° 1721408/CA

Bibliography

It m((g <29 <, and $,(f) < LS
k

dop(v) 2
(q_)l +m(q)l
If m%}i < x,(f) < mgj%i and x,(f) > lF’“Q 2
™)
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A.4
Partial derivatives with respect to 6, (v):
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B
Partial derivatives of VJ (w(“/)) for the IT2-FLS UL-GMFus

The same cost function used for IT2-FLS UL-GMFum presented in
Equation (2-45) is applied for IT2-FLS UL-GMFus, then the gradient vector
vJ (W(V)> is formed by partial derivatives from .J (W(V)> regarding to each
fuzzy parameter m g (), o4 it (), Oafit (v) and 6;(vy). Aiming to simplify the

partial derivatives equations the following terms have been introduced

@ x}(ﬁq) —mpt (7) (B-1)
“lFly) T 2 )
k UlF,é (/7)
() B
NO R L~ — Mg (7)’ (B-2)
2FL () O'SF}C () 2
() N
g9 (xk —mg (’Y)) (B-3)
LF0) Ui’p}i (7)
and 2
C)
g @ —ma0) (B4)
2F,é(’Y) Ugﬁé (fy)
The partial derivatives of V.J (W(V)) are expressed as follows
oJ (W('Y)) e(@) _
_ Y (5 @\ () (a) @) (@) _
omg () 2 (#579 (x2) iy ) el e (<) iy ) (B5)
oJ (W(7)> e(@)
_c (. @ (9) d(f{) ) B-6
0oy (v) 2 (ef’l ¢ () iy, ) (B-6)
0J (W) el
I ) @) @) > B.7
dopim (v) 2 (691 & (x) 2F} (%) (B-7)
and
oJ (x(“/)> eld
- (a) (9) B-8
20D o) 5, (x) )
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C
Partial derivatives of VJ (w(“/)) for the IT2-FLSMO UL-GMFum

Using the cost function presented in Equation (3-10) the gradient vector
VJ (W(7)> is formed by partial derivatives from J (w(7)> with respect to each
fuzzy parameter m, s (), Myt (), Ol () and 6}(~). Aiming to simplify the

partial derivatives equations the following terms have been introduced

eiq) = flt]LT2mo (X(q)) - yt(Q)v (C_]')

e, (q) = 0f () = Vi, (x2) (C-2)
and . ) t

Qel(Q) =0, (7) - YLTQW, (X(q)> . (C-3)

Following the same explanation presented in A, the partial derivatives of
IT2-FLSMO UL have to be applied in each domain part of GMFum.

C.1
Partial derivatives with respect to m, ()

If 2y < my (7):

e, ()] (x2) a2, (V)) (C-7)

C.2
Partial derivatives with respect to m, ()

1) < gy ()
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C4
Partial derivatives with respect to 6 (v)

o.J (x) )(tq) _ C e
POT) e (g ) ()
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(C-16)
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D
Partial derivatives of VJ (w(“/)) for the IT2-FLSMO UL-GMFus

Adopting the cost function used for IT2-FLSMO UL-GMFum presented
in Equation (3-10) the gradient vector V.J (W(7)> is formed by partial deriva-
tives from J (w(“’)) with respect to each fuzzy parameter, i.e., mp (), oy it (),
ot (v) and 6!(v), and are expressed as

oJ (w@ LAC) —
( )—Zé(ea@éﬁf (<) iy +eb @] () ey ). (D)

omp () = ‘ - '
m -3 (et (<) a., ), (D-2)
m = t; eéq) <§Z(Q)¢ (x)dy3, (7)> (D-3)
d
an m _ 6? (5? (X(q)) +¢' (X(q))) _ (D-4)
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E

Preliminary results of FLSs trained by SD method

73

The first performance analyses of the proposed models were to adopt

the same step size for SD method as used in [43] (i.e

., a = 0.01). Table E.1

lists the performance metrics comparisons between the proposed models with
the T1-FLS trained by SCG method. Analysing the best epoch of training,

it can be stated that in almost all datasets the mean of best epoch was near

to the stipulated final epoch of training, with a higher standard deviation.
Moreover, Figures E.1-E.4 show that the proposed IT2-FLS UL obtained a

slight increase in training accuracy and MSE over the epochs. Therefore, based

on the abovementioned aspects, we can conclude that a = 0.01 is too small

for IT2-FLS UL models.

Table E.1: Performance comparison in
deviation using o = 0.01 for BCPs.

terms of the

mean and standard

Training Test Training Test Training Test Training Test Best

Dataset Method accuracy [%)] | accuracy [%)] MSE MSE Kappa Kappa F-score F-score epoch
TT2-FLS UL-GMFum | 87.93 (£3.25) | 85.00 (£7.61) | 0.38 (£0.08) | 0.48 (£0.21) | 0.59 (£0.10) | 0.56 (£0.21) | 0.79 (£0.05) | 0.78 (£0.10) | 162 (£63)
Aovendicitis | TT2FLS UL-GMFus | 86.93 (+3.32) | 8432 (£7.80) | 0.40 (£0.09) | 0.49 (£0.21) | 0.58 (0.10) 0 5 (40.21) | 0.79 (£0.05) | 0.77 (£0.10) | 175 (50)
ppendicitis SD T1-FLS 91.10 (+£3.31) | 84.72 (£6.86) | 0.31 (£0.09) | 0.51 (£0.22) | 0.67 (+0.11) | 0.52 (£0.21) | 0.84 (£0.06) | 0.76 (+0.11) | 134 (£7)
SCG T1-FLS 0557 (£2.11) | 84.98 (£6.63) | 0.15 (4:0.07) | 0.51 (£0.21) | 0.84 (£0.10) | 0.49 (+0.22) | 0.92 (£0.05) | 0.74 (£0.12) | 39 (+58)
TT2-FLS UL-GMFum | 75.18 (£2.03) | 74.20 (£2.67) | 0.72 (£0.05) | 0.77 (£0.06) | 0.12 (£0.00) | 0.00 (£0.11) | 0.51 (£0.07) | 0.49 (£0.07) | 179 (£49)
Hoborman | TT2FLS UL-GMFus | 7544 (+2.08) | 74.93 (£2.58) | 0.71 (£0.05) | 0.75 (£0.06) | 0.15 (£0.09) | 0.13 (£0.11) | 0.54 (£0.06) | 0.52 (+£0.07) | 181 (40)
SD T1-FLS 77.24 (£1.96) | 74.88 (£3.80) | 0.67 (£0.04) | 0.74 (£0.07) | 0.28 (£0.08) | 0.20 (£0.12) | 0.62 (£0.05) | 0.58 (£0.07) | 170 (£50)

SCC T1-FLS 81.34 (+£2.38) | 74.06 (+£3.82) | 0.57 (£0.05) | 0.75 (£0.09) | 0.44 (£0.09) | 0.19 (£0.12) | 0.71 (£0.05) | 0.58 (£0.07) | 25 (+42)

TT2-FLS UL-GMFum | 74.37 (£4.20) | 72.27 (£6.00) | 0.67 (£0.09) | 0.73 (£0.14) | 0.51 (£0.07) | 0.47 (£0.10) | 0.74 (£0.04) | 0.72 (£0.06) | 109 (£1)

lonosphere | 1T2FLS UL-GMFus | 72.30 (£2.20) | 70.64 (£485) | 0.73 (£0.04) | 0.78 (£0.12) | 0.48 (£0.04) | 0.45 (0.08) | 0.72 (£0.02) | 071 (+0.05) | 200 (0)
’ SD T1-FLS 64.54 (£1.99) | 64.39 (£4.92) | 0.77 (+0.03) | 0.78 (£0.06) | 0.36 (£0.04) | 0.36 (£0.07) | 0.64 (+0.03) | 0.64 (+0.05) | 199 (£3)

SCG T1-FLS 05.81 (+4.83) | 87.46 (£6.48) | 0.13 (£0.12) | 0.39 (+0.16) | 0.91 (£0.10) | 0.73 (£0.13) | 0.95 (+0.05) | 0.86 (£0.07) | 91 (+60)
IT2-FLS UL-GMFum | 61.74 (+3.17) | 59.04 (£4.83) | 0.94 (£0.04) | 0.98 (£0.06) | 0.14 (+0.09) | 0.10 (4+0.11) | 0.54 (£0.07) | 0.51 (£0.08) | 189 (£+39)
Liver IT2-FLS UL-GMFus | 60.02 (£3.41) | 57.93 (£5.12) | 0.98 (£0.04) | 1.00 (£0.06) | 0.13 (£0.09) | 0.09 (£0.11) | 0.54 (£0.06) | 0.52 (£0.07) | 183 (£50)
SD T1-FLS 7468 (£2.45) | 67.78 (£5.17) | 0.75 (£0.04) | 0.87 (£0.07) | 0.44 (£0.07) | 0.31 (£0.11) | 0.71 (£0.04) | 0.65 (£0.06) | 188 (£40)

SCG T1-FLS 85.97 (£2.12) | 60.87 (£4.99) | 0.47 (£0.05) | 0.83 (£0.09) | 0.70 (£0.05) | 0.37 (£0.11) | 0.85 (£0.02) | 0.68 (£0.06) | 25 (£21)

TT2-FLS UL-GMFum | 93.04 (£1.09) | 92.48 (£2.63) | 0.26 (£0.02) | 0.28 (£0.05) | 0.86 (£0.02) | 0.85 (£0.05) | 0.93 (£0.01) | 0.02 (£0.03) | 200 (£0)

Monky | TT2FLS UL-GMFus | 9148 (£1.09) | 9087 (£2.77) | 0.31 (£0.03) | 0.32 (£0.05) | 083 (+0.02) | 0.82 (£0.05) | 0.91 (£0.01) | 091 (+0.03) | 200 (0)
SD T1-FLS 9134 (£1.09) | 90.71 (£3.06) | 0.36 (0.03) | 0.38 (£0.05) | 0.83 (£0.02) | 0.82 (£0.06) | 0.91 (£0.01) | 0.91 (0.03) | 200 (&0)
SCG T1-FLS 09.10 (£1.22) | 98.74 (£1.83) | 0.02 (0.03) | 0.03 (£0.04) | 0.98 (£0.03) | 0.97 (+:0.04) | 0.99 (£0.01) | 0.99 (0.02) | 189 (+24)
TT2-FLS UL GMFum | 79.08 (£4.20) | 75.59 (£7.39) o 52 (£0.08) [ 0.6 (20.18) [ 049 (£0.09) | 0.42 (20.15) [ 0.74 (£0.05) | 070 (£0.08) | 186 (35)
Parkinsoy | TT2FLS UL-GMFus | 79.06 (£4.91) | 7437 (£8.01) | 0.57 (£0.09) | 067 (+0.18) | 0.50 (£0.08) | 0.42 (£0.15) | 0.74 (+0.04) | 0.70 (£0.08) | 189 (32)
SD TI1-FLS 88.11 (£3.24) | 80.75 (5.82) 0 3 (£0.08) | 0.60 (0.18) | 0.63 (£0.10) | 0.45 (£0.17) | 0.81 (0.05) | 0.72 (£0.09) | 162 (61)
SCC T1-FLS 5.27 (£2.36) | 85.80 (£5.88) | 0.17 (£0.07) | 0.45 (£0.17) | 0.86 (£0.07) | 0.58 (£0.18) | 0.93 (£0.04) | 0.78 (£0.09) | 100 (£64)

TT2-FLS UL-GMFum 73 97 (£1.56) | 73.12 (£3.20) | 0.69 (£0.03) | 0.71 (£0.06) | 0.38 (£0.05) | 0.36 (£0.08) | 0.68 (£0.03) | 0.67 (£0.04) | 200 (£0)

Pima IT2-FLS UL-GMFus | 73.43 (£1.62) | 72.62 (£3.18) | 0.72 (£0.04) | 0.73 (+0.06) | 0.35 (£0.05) | 0.33 (£0.08) | 0.67 (£0.03) | 0.66 (£0.04) | 200 (£1)
: SD T1-FLS 79.06 (£1.28) | 76.74 (£3.23) | 0.57 (£0.02) | 0.63 (£0.06) | 0.52 (£0.03) | 0.47 (£0.07) | 0.76 (iU 02) | 0.73 (£0.04) | 175 (£45)

SCG TI-FLS 86.43 (+£1.75) | 76.56 (£3.20) | 0.44 (£0.03) | 0.64 (+0.08) | 0.69 (£0.04) | 0.47 (£0.07) | 0.85 (+0.02) | 0.73 (£0.04) | 13 (£11)
TT2-FLS UL-GMFum | 93.12 (£3.09) | 77.60 (£7.09) | 0.26 (£0.09) | 0.68 (£0.20) | 0.83 (£0.07) | 0.55 (£0.14) | 0.92 (£0.04) | 0.7 (£0.07) | 170 (=45)
Somar IT2-FLS UL-GMFus | 91.25 (+3.19) | 77.01 (£6.85) | 0.32 (£0.09) | 0.68 (£0.20) | 0.81 (£0.07) | 0.54 (£0.14) | 0.90 (£0.04) | 0.77 (+0.07) | 181 (£39)
SD T1-FLS 96.63 (£1.61) | 79.42 (£6.08) | 0.16 (+0.04) | 0.61 (£0.16) | 0.87 (£0.09) | 0.58 (£0.12) | 0.93 (+0.05) | 0.79 (£0.06) | 134 (+67)

SCG T1-FLS 99.60 (+£0.51) | 79.72 (+£6.57) | 0.01 (£0.02) | 0.63 (£0.21) | 0.99 (£0.01) | 0.59 (£0.13) | 1.00 (+0.01) | 0.79 (£0.07) | 34 (£52)
IT2-FLS UL-GMFum | 71.99 (+2.04) | 69.63 (£3.84) | 0.74 (£0.03) | 0.80 (£0.08) | 0.35 (+0.05) | 0.31 (£0.09) | 0.67 (£0.03) | 0.65 (£0.05) | 177 (£58)
South Africa | TT2FLS UL-GMFus | 7195 (+2.07) | 69.83 (£4.06) | 0.75 (£0.08) | 0.80 (£0.08) | 0.35 (£0.05) | 031 (0.10) | 0.67 (£0.03) | 0.65 (£0.05) | 181 (54)
‘ SD T1-FLS 74.86 (£1.71) | 7058 (£4.12) | 0.68 (£0.03) | 0.77 (£0.08) | 0.42 (£0.05) | 0.34 (£0.09) | 0.71 (£0.03) | 0.67 (£0.04) | 174 (£56)
SCG T1-FLS 88.14 (£2.15) | 71.15 (£3.96) | 0.42 (£0.05) | 0.77 (£0.00) | 0.72 (£0.05) | 0.34 (£0.09) | 0.86 (£0.03) | 0.67 (£0.05) | 12 (£15)
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Figure E.1: Tonosphere dataset: average performance of FLS models.
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Figure E.2: Liver disorders dataset: average performance of FLS models.
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Figure E.3: Monk2 dataset: average performance of FLS models.
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Figure E.4: Pima dataset: average performance of FLS models.
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