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Abstract: To a kind of multi-objective optimization problem, which objective function is convex vector
function and which constraints are box sets, firstly we use linear weighted method to turn it into nonconvex
single-objective optimization problem, secondly we get the global minimizer of the single-objective optimi-
zation problem by implying the filled function method, then we attain the weak efficient minimizer of the
prime multi-objective optimization problem.
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Table 1. Computational resultswith initial point (1, 1, 0.2319, 0.1022)
=1 HEER - ;A (L 1,0.2319, 0.1022)

NFFM
koo (x4 ) F(x,.) (5, %) F(x.%)
1 - (1,1,0.2319, 0.1022) 5.5912 (—0.0004, -0.921, 0.2286, 0.3002) 0.4645
2 0.1 (0, 0,0.5319, 0.0002) 0 (—0.0001,-0.9232, 0.5219, 0.0003) -0.0748
3 0.01 (—0.0003, -2.4231, 0.9991.0.0003) -2.4181 (0,-3,0.9998, 0.0001) -2.9982

Table 2. Computational resultswith initial point (1, 1, 1, 2.5, 0.5)
®2 HHER - MIHR(L 1,1,25,05)

NFFM
k u (xe,4) F(x.,24) (x;,l:) F(x;:,/l,:)
1 - (1,1,1,25,0.5) 2675 (0,1,0,2,0.7091) -6
2 0.1 (0.6078, 2.0003, 0.0003, 0.0319, 0.2317) —22.9117 (0.9289, 0.862, 0.2453, 0.0803, 0.4308) -35.9939
3 0.01 (0.4012, 0.2524, 0.2288, 0, 0.9812) —49.4733 0,1,1,1,0.5) —65

Table 3. Computational resultswith initial point (0, 0, 0.1, 0.5)
|3 HHEER - M1E(0,0,0.1,05)

NFFM
k u (%, 4) F(x.,4) (%o 4) F(x,4)
1 - (0,0,0.1,0.5) 4.4 (~1.9811, 2.4489, 0.2807, 0.4329) 3.2289
2 0.1 (0.0012, 0.2354, 0.6722, 0.0003) 0.3857 (0, 0, 0.999, 0.00001) 0.0001
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