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OPTIMIZATION AND APPLICATIONS
-
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jonas2@optimumz2.mii.lt
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Optimality
o

bjective function

f(x), = (x1,..., ).

Global minimum

flza) < f(z) z € A,
or

T = argmjn f(x).

Here A is a feasible region.
Local minimum

flze) < f(z) x €€

Here ¢ Is a vicinity of z..
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Vector optimization

-

Objective is to maximize vector-function

f(x)=(fi(x), 1=1,....m).

Pareto optimum is the set X*.
r* € X*, if there are no such x that

filx) > fi(z"), Vi
fi(z) > f3(2), 3y
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Scalarization
| -

y weights
x(c) = arg mngcifi(x), c; > 0. (8)
[

Here x(c) € X*.
By constraints

z(b) = argmax f1(z) (9)
filx) > by, i =2,...,m. (10)

Here z(b) € X*, if z(b) is unique,
otherwise, non-Pareto points are possible.
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