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AN INTERACTIVE SATISFACTORY TRADE-OFF
RATE METHOD FOR SOLVING MULTICRI-
TERIA DYNAMIC PROGRAMMING

ZHaAo WEI |
(Institute of Aurtomation, Chinese Academy of Science, Betjing 1000680 P.R, China)

Wu CAnNGru
(Department of Automatric Control, Beijing Insisiure of Technology, Beijing 100081 P. R. China)

ABSTRACT

A new algorithm for solving multicriteria dynamic programming is proposed.
It 1s obtained by extending the interactive satisfactory trade-off rate method for sol-
ving multiobjective static programming. By using some additional state variables,
the mathematical model 1s transformed so that a dynamic programming problem 1is
transformed 1into a static programming problem before iteration is performed. By do-
ing so, the amount of computation 1s significantly reduced. Moreover, the relation of
trade-off between criteria can be obtained easily. Using our method, the requirement
to a decision maker 1s rather lenient in the process of man-machine interaction. For a
class of general multicriteria dynamic programming problems, a solution which 1s
satisfactory to the decision maker can be obtained quickly.

Key words: Multiobjective programming, dynamic programming, interactive
method, satisfactory decision making, trade-off rate.
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