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A Class of Robust Scalarization Methods for Uncertain Multi-Objective Optimization Problems

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

Abstract: The properties of the (approximate) robust weak effective solutions and the (approximate) robust effective solutions of
the uncertain multi-objective optimization problem are studied. Through the study of the (approximate) optimal solution of the
robust scalarization problem with relaxation and residual variables, some sufficient conditions and necessary conditions for the
(approximate) robust weak effective solution and the (approximate) robust effective solution are established. The scalarization
model with relaxation and residual variables proposed by the deterministic multi-objective optimization problem is extended to the
robust case, and a new class of robust scalarization problems is proposed. The results obtained are the improvement and promotion
of some recent research work.

Keywords: robust multi-objective optimization problem; robust scalarization problem; (approximate) robust weak effective

solutions; (approximate) robust effective solutions
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