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almost & —approximate solution (Z-—ou7T
HiEh e A BER #lU—F  (Kazunori Yokoyama)

AHEOEME 5] Te -~ MGERECSWTOBROBHI THRBI NI a-
Imost ¢ -approximate solution Z$FESU 22 TH %,

(5] T, PERBHLEORY b VEHEEEZ ERES XTIV T « B (exact pena-
Ity function) ZH W CHEZ L OBEICEIL, NFAFANSA—8—DOKE X
EFEHTB I TAY FVEHEMECH T 2 LML B2 o ORERE - R
Hrmll, TORECOWTR, ROLIBEESTINT,

NFATFAND A2 2 ERBETTIRECT B

#H3 L ofEIC3 T 2 ¢ -approximate solution?
FEREIIS = oY b VEHERE YT % alomst € -approximate solution

L3,

“almost € LIIELIENHERES (feasible set)» S (HBEWRT) e 12U, B 7
EZTLTVS, TOXIBERBSEEL, SET 5.

NTHEZ
T
1 . HE{H

R P VETERIEEZZEL S,

(P)minimize f(x) = (fl(x),...,fpi(x))
subject togix) £0fori=1,....m
where fx : R"R for k =1,...,p 8 ¢ R*=>Rfori=1,...,m

AREPTR, ROWRELWHETZ LT3,

et ex > 0fork=1,...,p
fo: MTFWCER fork=1,...,p
gi tfhfori=1,...,m
feasible set K = {xlgi(x) £ 0 for i = 1,...,m} WELTHL

s (P) T REROTEE5A %,

CEE T € K HP)CHT B Pareto solution TH B 2T RDOEE

frlx) £ fu(x) for k = 1,...,p with at least one strict inequality
RETT x € K SEELRL,
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2B TIETHB,

kz OARED T T Pareto’ solution OEFEEIFEINARZ L, LALEROEHE

fr(x) 2 fu(®x) - ex for k = 1,...,p with at least one strict
inequality 277 x € XK BEEL L,

@t el ek 2 p)TELUS W REBOGFEIRIE SN TV B ([2]), %
ITIOXLIEPRRCBEOEET TE R, :

X S KM (PIcHT B (ew)x-Pareto solution TH 3 & ITkDOEH

1F1}
P

fr(x) £ fu(x) - ex for k = 1,...,p with at least one strict
inequality 2§t-7T x € K BEEL v, 1.1

tERTETSZ, 227, (ei)«-Pareto solution EENESL2Z S T3,
S={x € Klx: (1.1 2i@r}
EE X € R H PHIHT S E ewalmost (ex)r-Pareto solution TH3 &k
X € {xlgi(x) $ Zucrex for any i} = K(Zew 2 (1.1)

2 TETHB, T I T, T ex-almost (ex)x-Pareto solution EEDES
2 S{Zew) T3,

S(Zew) = & € K(ZewWlx : (1.1) 2@k}
BISE(P) % (5] & [RIHELS exact penalty function Z{F o CROEBBL O2HS—AL
It ?'-F'EJ,EE(G 570 ) {:?’g&j”‘éu
{8 :-plnininize 0.(x,0) = ey Tulx) + 022, max (0,g: (x))
TE X € R* M (8.-0) i T3 X eu-solution TH3 LT ROFE
0.(X,0) 5 8:(x,0) + Sxet €1 for any x € R"

HWHBL O ZOMED penalty parameter p OAREXIZFH T3 2ok - T (5]
TROERPE SN,

éf}gg &)% Fe Iy f)‘ﬁ?_‘ELT\
e 2 Py

AR |



X (8:s-0)i2%T B ex-solution

X ! X33 L e r-almost (& k) «-Pareto solutlon

EE Lkom@ET

: (P)IZX¥ 3 % (e«)x-Pareto solution
éffcigfbé?‘),hti\
H3 pu BEELT
X (9:-p)icT 3L ex-solution for any o 2 oo
ERSRNTIR SN,

2.almost & —approximate solution ¢>FF{ith

HHBLOMEZBL I - TESNLP)IIHT S E e v-almost (€ «) w-Pare-
to solution OFFE1T5. FiLOFESZ AR X5 CHEIEL OEABL ik

TELARENMLTAESCANL oI, EREO 0 2 oo HLTHANSY
mgagamohwivaz X, EBREEARTRETH B, 22T, WKL OME LB
Ll rsTELSNIELR T ev-alnost (&) w-Pareto solution HFABRE/ICE
:i;hti&{ﬂﬁﬁ (&) «-Pareto solution MEVAEDL S50 HBDH 7 R B3RENTT
L%, 22T, wzenwf*HJ:Sbwﬁ%wtméﬁa TSk TERET
.

S 2.1 xs €R°E8 >0 BEELT 68 C Flx) +RY (2.1)

{EL Bm+l C Rm-ﬁ*‘i: Eiﬁfi\
F(x) = (g:1(x),***,gu(x), 2fx(x) - inf{Zfuy)lyEKk} - T ex)
S S(Zes
r¥an. 2ok s

dix,S) £min O, IF&IH/8) 0% - x- |
BT S,

FE 2.l °EW IF® I/ 21 553 nin (L,IFX I/78) =1 TH3,

Larbl, IF& 178 <1 TH3fPUTOLSCHRIEA LGNS,
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£.(x) = (0.1, f2(x)=(0.3)%, g:(x) = -0.5% + 0.7, gz{x)= -0.5x + 0.5

0.3, x =1, x: =3
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fFGy /78 = .70.05 /0.3 <1

F1. ZITREQUMBEDL S ORYXOREROHI LV SEBNETLS. 20
ZHY, B3Rl Hment: SlaterR LRMEE 2B,

2.2 xx R 20> 0 BEELT 6B C Glxx) + R:

BL B" C R": BAZER. G(x) = (R1(x),***,&n(x))

[}

R® £ 8 >0 MEELT 8B C Fixs) + ki (2.1)
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