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A Method for Solving Multi-objective Fuzzy Posynomial

Geometric Programming with Fuzzy Coefficients

ZHOU Xue-gang
(Department of Applied Mathematics. Guangdong University of Finance., Guangzhou 510521, China)

Abstract: Multi-objective posynomial geometric programming (MPGP) is a strong tool for solving a type of optimization problem.

When the parameters in the problem are fuzzy number, the calculated objective value should be fuzzy number as well. This paper de-

velops a solution procedure to solve multi-objective fuzzy posynomial geometric programming (MFPGP) with fuzzy number coeffi-

cients. Firstly, MFPGP is transformed to a single objective fuzzy posynomial geometric programming by linear weighted-sum meth-

od. Then, by Zadeh’ s extension principle and duality theorem. we transform single objective fuzzy posynomial geometric program-

ming into a pair of conventional posynomial geometric programming.

Key words: Multi-objective fuzzy posynomial geometric programming; extension principle; linear weighted-sum method; duality

principle
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