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A Method for Solving Multiobjective Decision Making Problems

by Surrogate Objective
Mitsunori Hikita

This paper presents a solution method for multiobjective decision making problems. We
trandate an origina problem into a surrogate problem using a surrogate multiplier. Surrogate
problem with only one objective, which appear in the optimization process, are solved by
modular approach. The pareto optimal solution of the surrogate problem is equivaent to the
pareto optimal solution of the original problem. In other words, the solution of the original
problem can be obtained by solving the surrogate problem. The modular approach solves
large-scale discrete optimization problems by using the fathoming and integration techniques re-
peatedly. This enable us to solve large-scale multiobjective decision making problems. An ex-

ample shows that our solution method gives a pareto optimal solution given problem.
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