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AN INTERACTIVE SATISFICING TRADE-OFF METHOD FOR
SOLVING MULTICRITERIA DYNAMIC PROGRAMMING

Hu LEeoun Wu CaANcpPU

(Beijing Institute of Technology)

ABSTRACT

In 1984, Nakayama and Sawaragi proposed an interactive satisficing trade-off method for
solving static multiobjective decision making problems. In this paper, by developing the idea
of Nakayama’s method and combining it with the structural characteristics of dynamic program-
ming, we show that Nakayama’s method can be extended so as to deal with multicriteria dyna-
mic programming problems as well. Moreover,some inadequacy of the original method can be
removed by a modification of the method. Our method, under weaker restrictions, can be used

to obtain the sclution which is most satisfyactory to a decision maker for a class of quite general

multicriteria dynamic programming models.
Key words Multicriteria mathematical programming; multiobjective decision mak-

ing; interactive method; satisficing decision making.



