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MEFHE the weighting method
L& the constraint method
IF IV the maximin method
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BAZEtE % the goal program

- ZEMEIKE the multiobjective simplex method
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F(x)
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max. x,
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Pareto Opt. Sol.
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- NAAT% (pay-off table) EFIFT 3.

ma 'fp(X) (p:L ,k) |:> (LP.)

st | xeX ’

max. f,(X)
st. XelX

X[, X5, LX) kﬂﬂo)%i@ﬂ@d =k
S1(X) 4 f2(X) Ji (X)
. , £ (X)) L, < f(X)< [, (X)) &Y

(MLP)

SO e, s (7,000 1,
-

* * ; ' (t=01 ,r=1
XM L0 f0)

................. 2TOUZDNT(P(e)) ZfE<

mex fi(x) f(5) LX) AV

min. L L, L,

2017/10/20



dAanfiAAnt Al

% B IR Et BB DR &
max. f,(x) - max. f(X)

L] ﬁuﬂltgii max. J(‘Z(X) N st. XxXeX
- Pl st. XeX max. f,(X) *
: X
s.t. Xze X
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e . . . + :
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« ¥FSVi% (the maximin method)

- B#BHEmaximinl <L THEK. < (ML) ASBMERSEEAS Sminimax
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st. XelX
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max. v
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2 (MLP) | MaX. fi(x) =X,
max. f5(x) =x,
max. f;(x) = x;
max. f4(x) =x,
.t x byt =10
Xp5 X, X3, X, =0

max min{x;, xX,, X3, X4}
s.t. x; g+, =10
Xy Xy X3, X, =0
[> (Lpy | MAXY
s.t. x byt =10
Xy, X, Xy, X, =0

> M

Pareto Opt. Sol.
x=(2.5,2.5,2.5,2.5)
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p=1
st. [,(X)—¢,=1,(x*) (p=1, k)
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« BIEEtE;L (goal program: goal attainment)
- ZEMBEK L0 CBRE ¢ * ZREL, BIFECOTRER/ME.

max. f,(X) (p=1, k)
st. XelX

¢
[,(0<g, ... BIEE g *KYUTICLILGE
f,(02g, ... BRMEg*&YUALICLILMNES
(=g, - BRMEMFLLLNEE

$
min.i‘fp(x)—g;‘

Charnes-
Cooper(1961)

(MLP)
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- BiEFtEE
- BIRE: S —XFANIHE. ANTRILOED S —FHALLY
2 (MLP) | max. fi(x) =x;

Py
D%

B s max. f5(x) =x,
(gz 2 max. f3(x) = x;
e 3; » max. fy(x) =x,
X, s.t. x ety tx, =10
X, X Xy X, X3, X, =0
BIZIE BEEEZNEN (g, 8 858 )=(2,2,3,2) T HIL

|:> (LP) min. |xl_2|+|x2_2|+|x3_3|+|x4_2|
s.t. x; ottt =10
| > (LP)

Xy Xy X3, X, =0
min. ¢+, +, - =x250 Opt. Sol. x=(2,2,3,2)

s.t Xt <10 -Hh=X250 | 4/
AV

Xy Kyy gy Xg 20y S X323 S

l t, b, by, 1, =0 4 =x250, 5E) Pareto Opt. L7l &

% B IRz e B RE D g A
- BEREEZE
- ZERBEK L0 ICBIRE g, * EREL, BRRELOFHEZR/IME.
k
min.Y |/, (X)-g,
= @ \ﬁﬂi@iﬁﬁiﬁpver—aﬁainment)

&= oo-g 005 fr=lr s ez
&= 008 -(r00-g ) o=l " ™8 b0

TRERK (\L\Jrnder-attainment)

Vp, d; +d =|f,(0)-g)|
> Vp, d,-d =f,(X)-g,
Vp, d;-d, =0, d.d, >0
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- BiREtEE
- & BRI /00 ICEHBME ¢ £REL, BIEBEOTMER /M.

(MLP) max. f,(X) (p=1 .k) g; (p=1, .k

st. XelX

& g

k —

; + - Vp,d-d, =0
min. d +d > Up Uy
(GA) ;( p¥dy) &, B-Eh0T,
st. XeX HFMDEITS.

f,(0)-d;+d, =g, (p=1, k) . 8
d,,d,20 LPEL TR !
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- BESTEE
- ZEEORIEEME —
f,(X)-d, +d, =g, BB~ DT I
(1) BIBELLSERRTHENLELLY > d) +d,
(2) BIEBOBBIESS, FREMELEN > 7
(3) BEENFRIZEDH, BBIEHEHEL —> d,
(4) BEEEIZEHYLEBX -8/ o di—d,or-d’ +d;

k
min. Z(d; +d,)

dy+d, = |f,(x)-g,| €®ie
d, = f,(0)>g,<pzmy, [,(X)—8g, gt
d, = [,(0<g,cpamy, & —f,(*) £mmi

P
d,=d, > f,(x) &8t “
AV

—dy+d, — f,(x) &8kt

% BRI R B B DX

- BRETELE
_ fpigg. max. f(x)= 2x, —5x,

max. f,(x) =-3x, +2x,

s.t. 2x, +6x, <27
8x, +6x, <45
3x,+ x, <15

=2x,+2x,<7
x, x20

min.(d" +d;)+(d; +d;)
st. 2x,+6x,<27
=> 8x,+6x, <45
3x,+ x, <15
—2x,+2x,<7
Si(x)= 2x,-5x, _ler +d, = gL
f,(x)=-3x,+2x,-d, +d, =g,

AV

y 1 O o 1+ J= ay
.)C], .)Cl,(ll ,(/ll ,“2’“2 ZU
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- R BIRETEE
- BRMELORMBMEIZHENT, BHERORT— LA KIEISESHE

min.Z\fp(x)—g;

f,(X)=1234567x, +2145915x, g, =3380482

B () = 0.521x, +0.034x, g, =0.086

EHREZESANE. HIZIE, BiFEEZREEETHE,

L0 g,
min.zw
p=1 gp
. \f,(x)—3380482\+\f2(x)—o.086\ ) .
B: 3380482 10.086] A%

% BRI R B B DX

- BREEZR(ZBEMIE-NE)
- FEMBEM 00 CBRE [ EREL, BRECORHESR/ME.

T
(Ga) Mmin. Z(d;+d;)
p=l1
st. XeX

f,(0)-d, +d, =g, (p=1, k)
d’, d; 20

k
=> min.ZPI (a);d; +w,d))
p=1

TRBEMBELOES ©,,0, (p=1, k)

<QE E’*]ﬁ;ﬂ(a)ﬁ:ﬁﬂ@?ﬁmﬁ{ﬁﬁvﬁﬁ(primitive priority factoer (p = 1, N k)

PP (i< ))IZstL, EABERE 0 1=D0TH 1P 2 B EIFEsHL.
A%
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BREER (2 BRMATIE-INE)

- figg. max. f(x)= 2x,—5x,
max. f,(x)=-3x, +2x,

2x, +6x, <27

8x, +6x, <45
3x,+ x, <15
=2x,+2x, <7

x, x20

min.B(w/d + @ d )+ P(w;d, +®,d;)
st 2x, +6x, <27
> 8x,+6x, <45
3x,+ x,<15
—2x,+2x, <7
Si(x) = 2x1_5x2_d1++d17:g15
fo(x)=-3x,+2x,—d, +d, =g,

s.t.
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7. ] 7.+ N
.Xl, .)Cl,(,ll ,(/ll 5“27“2 ZU

% BRI s B B DA
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