App. Math. and Comp. Intel., Vol. 1 (2012) 56—62
\ http://amci.unimap.edu.my

=mMap © 2012 Institute of Engineering Mathematics, UniMAP

A preliminary report on the utilization of Galerkin-PSO
method for solving interpolation-like problem

Ayu Fitri Yanti®*, Iwan Pranoto®

® Mathematics Department

Faculty of Mathematics and Natural Sciences
Institut Teknologi Bandung
40132, Bandung, Indonesia.

® Industrial and Financial Mathematics Research Group
Faculty of Mathematics and Natural Sciences
Institut Teknologi Bandung
40132, Bandung, Indonesia.

Received: 29 February 2012; Revised: 19 April 2012; Accepted: 20 July 2012

Abstract: The interpolation-like problem discussed in this paper is to search an optimal
curve minimizing a functional cost and at the same time interpolating several given points.
Instead of solving the optimization problem with constrain directly, we transform the prob-
lem into a pure optimization problem, without constrain. After that, the Galerkin Method is
used to make the problem finite dimensional one. The problem becomes finding a minimal
point and value of a finite dimensional function. The Particle Swarm Optimization (PSO)
algorithm is used to minimize this function.
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1 Introduction

Interpolation is the process of defining a function if the values at specified points are given.
In [1], they discuss an interpolation method to find a differentiable function that passes pre-
scribed points and at the same time minimizes some energy integral analytically. This paper
discusses an approach. The approach first transforms the original optimization problem with
constrains into a pure minimization one without constrains. After that, using the Galerkin
method, the minimization problem is transform into a discrete one. The method then ap-
proximates the infinite dimensional problem with a finite dimensional one. Thus, now the
problem becomes a problem of minimizing some finite dimensional function. For minimiz-
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ing this finite dimensional function, it utilizes the Particle Swarm Optimization (PSO). The
PSO is an evolutionary computation technique developed by Kennedy and Eberhart in 1995.
This means that PSO have been around for just over fifteen years. However, it has been
researched and utilized intensively in various areas. In this paper, we will observe the PSO
performance in solving the interpolation-like problem as stated above.

2 Problem Formulation

2.1 Problem

Suppose we are given N + 1 points (2o, yo), (21, y1), (Z2,¥2),s -, (TN, yn) With 0 = 2p < 21 <

. <zy =1and yo = ynv = 0. The problem here is to find a continuously differentiable
function f :[0,1] = R on [0,1] with f(0) = f(1) = 0 such that it minimizes the following
functional

1 N-1
a/ f("’) dx—i— 1-a) Z
0 i=1

where 0 < a < 1,v =1 and 2. The term fo [f('y) (33)]2 dz is the energy integral, Zf\:ll(f(xl)—
y;)? is the total error between the actual function value at z; with the expected value y;.
The constants a and 1 — « are the weights. Here f()(z) denotes the derivative of f(z) of
order . Even though the method proposed here should work with any rational value of
«v, we restrict v = 1 and 2. We consider Galerkin method [6] and Fourier series such as in [7].

The function is discretized by Galerkin method and it can be represented by the following
Fourier series
oo
= Z ajsin jwr
Jj=1

for some ay, az,as, ... where a;’s follow the following formula

1
=2/f(a:)sinj7rx, i=1,2,3,..
0

and satisfy the conditions Z;‘;l jQ'Ya? < 0.

Then, we approximate the function with the Fourier series f , where

(oo}
f(z) = Zaj sin jrz,
j=1
for some M. Now the problem becomes to find (a1, ag, ..., aps) which minimizes

J(f(x)) = j(al,ag,ag,...,aM)
:a/{f(”/)(gc)} dr+(1—a Nzl[ —yir.
0 i=1

Since

f(l) Za]jﬁcosymc

j—1
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then

F 2 N-1 M
J(a1,a2,az,....,an :a/ Za]ﬂrcosgmz: de + (1 —a) Z Zaj sinjrx; | — s
0 i—1

j—1 i=1

When the second derivative is considered, that is v = 2, we have

M
f@)(x) — Z a; (jﬂ-)2 sin jwx.

j—1
Thus the function to be minimized will be

2

2 N-1 M
J(ai,a2,as,...;an / ZaJ (jm)?sinjre| dr+ (1 —a) Z Zajsinjmci — s
0 i=1 j

We will use the PSO algorithm to minimize the function J:RM — R,

2.2 Particle Swarm Optimization

Particle Swarm Optimization or PSO is introduced by Kennedy and Eberhart (1995)[2]. PSO
is a population-based stochastic optimization technique inspired by the social behaviour of
bird flocking or fish schooling. Each particle, or more precisely its coordinate, represents a
candidate solution. Elements of the coordinate of a particle represent values to be searched.
First these particles are ”flown” into the search space. The original process for implementing
the global version of PSO is as follows: let the i*" particle position in a M-dimensional space
be represented as A; = (a;1,a;2, ..., a;pr). The best previous position (the position giving the
best fitness value) of the i*" particle is recorded and represented as P; = (p;1,Di2; -, Pirs)-
The index of the best particle among all the particles in the population is represented by
the symbol g. The rate of the position change (velocity) for particle i‘" is represented by
Vi = (vi1, via, ..., vinr ). The particles move on the search space following the following rules:

Vim = Vim + €171 (Pim — Qim) + c2T2(Pgm — Qim) (1)
Vim = Vmaxa if Vim > Vmaz
Vim = _Vmamy if Vim < Vmam

Qim = Qim + Vim (2)

Here v;,, is momentum which represents inertia component and memory of previous flight
direction. This term prevents the particle from drastically changing direction. The constants
c1 and co are two positive constants. The symbols 1 and ro are two random functions in the
range [0, 1]. The term ¢171(Pim — Gim) 1S cognitive component which represents the private
thinking of the particle itself, and cora(pgm — @im) is the social component which represents
the collaboration among the particles. Finally, the symbol V,,,4, is a parameter controlling
the global exploration of particles.

In equation 1, the right hand side consists of three parts: the first part is the previous
velocity of the particle; the second and third parts are the ones contributing to the change
of the velocity of a particle. It is used to calculate the particle’s new velocity according to
its previous velocity and the distances of its current position from its own best experience
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(position) and the group’s best experience. Then the particle moves toward a new position
according to equation 2. The performance of each particle is measured according to a pre-
defined fitness function which is related to the problem to be solved.

And then, as in [5], the term Vj,,. is modified to increase its convergence rate. Inertia
weight concept is introduced to control the exploration and exploitation controlling the mo-
mentum v;, [4]. Therefore, the original PSO turns into:

Vim = Wi + €171 (Pim — @im) + C272(Pgm — Gim)

According to [4], the recommended value of w should be on the range [0.9,1.2]. In [3], it
introduces the “lbest” concept. And then, constriction factor is introduced in [8], so that
equation 1 becomes

Vim = K [Uim +cir (pzm - xzm) + CQTQ(pgm - xz'm)]
2
R = 5
12— — /¢? — 4y

,where ¢ = 171 + cara, 0 > 4

The optimal settings suggested in [8] correspond to ¢ = 4.1,k = 0.7298,¢; = ¢2 = 2.05. So
that, kc; = keg = 1.49618.

2.8  Particle Swarm Optimization Algorithm for This Problem

Suppose there are K agents z1, 29, 23, ..., 2. Mathematically, each agent is a time-varying
vector. The iteration process determines the vector value of the functions based on the
previous values. The process initially starts at a randomly selected location in RM. Suppose
the coordinate of the k' agent is z, = [a¥, a5, af, ...,a%,]),k = 1,2,..., K. Then, the position
of all agents at a certain iteration can be written in the form of a matrix A.

1 2 K
a% a% a}{
a; a3 ... @
1 2 K
ays a3 .- Gy

Thus, the coordinate of the k" agent is the k" column vector of the matrix A.

a. Initialization
Set the constants involved:
The weights o and the dimension of the search space M
The number of points IV
The number of agents K
The cognitive parameter c;
The social parameter co
The random number for individual influence 1, 0 <r; <1
The random number for social influence ro, 0 <1y <1

The maximum iteration maziter

© 0 N e T w D

The maximum velocity Vi,qz

H
&

The maximum position to prevent the particle out of the dynamic range A4z
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The initial position of each particle is set randomly to create a matrix of size
M x K

0 0 0
aj;  ajy ... ajg
0 CL(2J1 a82 a(Z)K 0 0 0
AY = : - ) : :[A1 As .. AK}
0 0 0
ay;; Qure - QK

The initial velocity of each particle is set randomly to create a matrix of size
M x K

0 0
e 0(1)2 v Vg
0_ | Y21 V32 Vo | _ [y/0 0 0
V= : = W V]
v 00 v
M1 Unme2 MK

Set iter=1 and maximum error

Set initial best previous positionF}, and initial best position of population P,

PY=A"=[A1° A} .. AY]=[P) P} .. P}]

After calculating and comparing the value of J (P,it”) Jk=1,2,.. K, let J (P!f))
be the smallest value of J (PQ), then P, = P).

b. Optimization

Calculate J (Ajfer) value

it J (Azter> < J (Pliter)7 then J (P];iter) =J (A}’Cter) ’P]iter _ A}L‘Cter
It J (Affer) < J (Piter), then J (Piter) = J (Ajter)  piter = Ajter
If stopping criteria is met then program is stopped

Update particle’s velocity following this equation
Vkiter—i-l _ K[Vkiter + clrl(P]iter _ AZter) + 027“2(]39“” _ Azter)]’
_Vmam S VkiteT S Vmam
Update particle’s position
A;’cter-&-l — A;'Cter + Vvkiter—i-l7
_Ama:v é A?'Cter é Amaz

Update iteration
iter = iter + 1

Back to the initial step

c. Termination of the iteration
Termination criterion which used on this program is limiting the iteration and error

between objective value at k" and (k — 1)

th

We will get one particle P, which makes the objective function has a minimum value.
So, the function we are looking at the beginning is f (P;).
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3 Results And Discussion

The following illustrations use dimension of search space (M) is set as 1, 2, 3, 10 and 20.
The population size (K) is 10 and 20 particles. A constriction factor (k) is set as 0.7298,
Kcp = Keg = 1.49618. Vi, and Apq, are set to be equal, 100 and 100 respectively. The
weight () is set as 0.9. The stopping criterion is used by measuring the error between
objective value at k' and (k — 1)*" iterations set equal 0.001. The maximum of iterations
(maziter) is set equal 1, 10, and 100. A total of 15 runs for each combination are conducted.
Tables 1 and 2 show some results for the first case (v = 1, M = 2) and the second case
(v =2, M = 2), respectively, both use f(0) =0, f(0.5) =1, f(1) = 0.
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Figure 1: f(z) = 0.9102sin(xz) + 0.1938 sin(27z)
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Figure 2: f(z) = 0.8112sin(xz) + 0.0192sin(27z)

4 Conclusion And Future Works

In this paper, we propose a method combining Galerkin method and Particle Swarm Op-
timization algorithm for solving an interpolation-like problem. It should be interesting if
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some researchers apply the proposed method on different value of ~y, various values of o and
various combination of parameters.
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