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Operations Research and Cybernetics

A Constraint Scaling Method for Robust Multi-Objective Optimization Problems

DENG Rui, ZHAO Kequan
(School of Mathematical Sciences,Chongqing Normal University,Chongqing 401331, China)

Abstract: In order to study the relationship between the optimal solution of constrained robust scalarization problems and the robust
effective solution and robust weak effective solution of multi-objective optimization problems, and to obtain the properties of robust
solutions. Using robust scalarization methods, the constrained deterministic multi-objective optimization problem is extended to
robust multi-objective optimization problems, and robust effective solutions and robust weak effective solutions are studied under
different parameter conditions. Some sufficient conditions for robust efficient solutions and robust weak efficient solutions are
established. and specific examples are given to explain the main results. The results are an improvement and replication of some
recent research work.
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