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Fig. 3 Spatial diagram of objective function for example 3
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Multi-Objective Subgradient Algorithm Based on Norm Scale Quantization Method

XI Tianwei, JIANG Shulan, ZHAO Kequan
(School of Mathematical Science, Chongqing Normal University, Chongqing 401331, China)

Abstract: [ Purposes |Improve the convergence rate and solution accuracy of multi-objective linear optimization problems. [ Methods ]It
proposes a multi-objective subgradient algorithm in Euclidean space based on norm scale quantization method. [ Findings]Under the
assumption that the square of each objective function minus its minimum value is a convex function, the convergence of the Pareto
weakly efficient solution of the multi-objective subgradient algorithm proposed is proved. [ Conclusions] Finally,the numerical results
show that the proposed multi-objective subgradient algorithm has a fast convergence rate on the multi-objective linear optimization
model, and a higher precision on the multi-objective non-smooth model.

Keywords: multi-objective;norm scale quantization;subgradient algorithm;Pareto efficient solution
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