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Abstract. In this paper, we develop Newton’s method for robust counterpart of an uncertain multiobjec-
tive optimization problem under an arbitrary finite uncertainty nonempty set. Here the robust counterpart
of an uncertain multiobjective optimization problem is the minimum of objective wise worst case, which
is the nonsmooth deterministic multiobjective optimization problem. To solve this robust counterpart
with the help of Newton’s method, a suproblem is constructed and solved to find a descent direction for
robust counterpart. An Armijo type inexact line search technique is developed to find a suitable step
length. With the help of the descent direction and step length, we present the Newton’s algorithm for the
robust counterpart. The convergence of the Newton’s algorithm for the robust counterpart is obtained un-
der some usual assumptions. We also prove that the algorithm converges with super linear and quadratic
rate under different assumptions. Finally, we verify the algorithm and compare with the weighted sum
method via some numerical problems.

Keywords. Line search techniques; Multiobjective optimization problem; Newton’s method; Robust
efficiency; Uncertainty; Robust optimization.

1. INTRODUCTION

Consider the deterministic unconstrained optimization problem

OP : min Y(x),
xeR?
where Y : R” — R is the objective function. In real world applications, the objective function
may depend on uncertain parameters. Uncertainty in the objective function leads to parameter
uncertainty. Different types of uncertainty affect the solution of optimization problems [1, 2].
In order to handle such uncertainties, instead of OP the following parameterized family of
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problems can be considered:

OP(U) ={(0P(8)): ¢ €U},
where for any fixed & € U,

OP(&): gﬁ@l}l Y(x,&), is a deterministic optimization problem.

On the other hand, an optimization problem which has more than one objective functions is
called multiobjective optimization problem. The multiobjective optimization problem (MOP)
can be defined as

MOP : min¥(x),
xeR”

where ¥ : R" — R”, ¥(x) = (¥ (x),¥2(x),...,¥n(x)), and ¥; : R" = R for all j € A =
{1,2,...,m}.

In multiobjective optimization problem, all objective functions cannot be optimize simulta-
neously. A point x* € R” is an efficient solution tothis MOP if there is no x € R”, x # x*, such
that ¥(x) < W(x*) and W(x) # W(x*). Also a point x* € R” is an weakly efficient solution for
MOP if there is no x € R” such that ¥(x) < W(x*). Clearly, every efficient solution is an weakly
efficient solution. The image of the solution of MOP is called nondominated point in objective
space. The meaning of “ < and “ < ” in the above discussion is the vector ordering between
two vectors which can be understood in the following way: for any v,u € R",

e v>u<=v—ucR < v;—u; >0, foreach j
° v>u<:>v—u€R’£ <= v;—u; >0, for each j,
where R" =R x .. xR, R. ={xeR: x>0}, R ={xeR:x >0}, R =R. x... xRy,
n times n times
and RZ =R> x ... xR>.
= ——

n times
Similar to uncertain single objective optimization problem, an uncertain multiobjective opti-

mization problem can be considered as
MOP(U) = {MOP(E) : £ € U},
where for any fixed £ € U,

MOP(E) = ){I&g W (x,&), is a deterministic multiobjective optimization problem.

In particular, if we take m = 1 in MOP(U), then the problem is uncertain single objective
optimization problem [1].

In literature, three types of scalarization methods are there to solve MOP [3, 4, 5]. With
the help of scalarization method, we can find the solution of robust counterpart of MOP(U)
which gives the proper robust efficient or proper robust weakly efficient or proper robust strictly
efficient solution. The choice of parameter in scalarization method is not known in advance,
which is the disadvantage of scalarization methods. Apart from these techniques, numerical
approximation techniques are also developed by many researchers to calculate the critical point
and weakly efficient solution or efficient solution or strictly efficient solution for unconstrained
MOP; see, e.g., [6,7, 8,9, 10]. To compute the critical point, descent type method are developed
for MOP that do not rely on scalarization approaches; see, e.g., [5, 11, 12, 13, 14, 15]. Two
main features of these methods at every iteration are as follows:
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(1) with the help of a tractable subproblem, a descent direction can be generated;

(i1) to find the feasible point which dominates the current one, a line search method is con-
ducted along the obtained direction.

Fliege and Svaiter [11] proposed a steepest descent method to find the critical point of MOP.
After that, Drummond et al. [5, 15] gave the idea to find the critical point for unconstrained
MOP with Newton’s method.

Motivated by the above literature we generalize the idea of Drummond et al. [5] of the critical
point for the robust counterpart of MOP(U ), which gives the robust efficient or robust weakly
efficient or robust strictly efficient solution to MOP(U). For MOP(U ), a solution x* is called

e robust weakly efficient if there is no x € R” — {x*} such that ¥y (x) C Wy (x*) —RK.
e robust efficient if there is no x € R” — {x*} such that Wy (x) C Wy (x*) — R%.
e robust strictly efficient if there is no x € X — {x*} such that Wy (x) C Wy (x*) — RE

where Wy (x) = {¥(x,&) : & € U}. With the help of above definitions, we can easily understand
that

strictly efficient = robust efficient —> robust weakly efficient.

As we mentioned above, to solve MOP(U ), first we transform it into a deterministic multiob-
jective optimization problem, which is known as robust counterpart of MOP(U ). Here we use
objective wise worst case (OWC) type robust counterpart which can be written as follows

min ¢ (x),

where ¢ (x) = (91(x), §2(x), ..., §m(x)) and ¢;(x) = maxg ¥;(x, ). Therefore, it can be write as:

min ¢(x) = (max¥;(x,¢), max¥,(x,§),....,max ¥, (x,§)).
min 0(x) = (max¥) (x.£). max Wa (. ) .. max Wi, &)

In this paper, we consider that the uncertainty set U is a finite subset of R* containing p
elements i.e., U = {&:i€ A= {1,2,...,p}} C R¥. From now on, we consider MOP(U) as
P(U) and its robust counterpart as RP respectively. So the problem becomes

PU)={P(&):&cU,ic A} (1.1)

such that P(&;) := minycrn ¥(x,&;), where ¥(x,&;) = (P1(x, &), Y2 (x, &), ..., ¥n(x,&)), ¥
R"xU — R™, 5[ el= {517627”-7617}'

RP: rrel]g}l O(x) = (¢1(x),02(x), ..., ¢ (x)), (Robust counterpart)

where ¢;(x) = max,.; ¥;(x,&;), j=1,2,...,m. Therefore, P(U) is a uncertain multiobjective
optimization problem with finite uncertainty sets. To solve P(U), we solve RP with the help
of the Newton’s method. The solution of RP is the solution to P(U) i.e., the weakly efficient\
efficient\ strictly efficient solution for RP will be the robust weakly efficient\ robust efficient\
robust strictly efficient solution for P(U). RP is a specific type nonsmooth multiobjective opti-
mization problem. To solve this problem, we generalized the idea of Fliege et al. [5], which is
defined for smooth multiobjective optimization problems.

We organize this paper as follows. Some important results, basic definitions, and theorems
which are related to our problem are presented in section 2. We given the Newton’s direction
for finding subproblems and its solutions in subsection 3.1. After finding the Newton’s descent
direction in Section 3.1, which is a solution to Newton’s direction finding subproblem, we given
the Armijo type line search rule to find the suitable step length size in Subsection 3.2. With the
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step size, which satisfies the Armijo type line search rule, it is ensures that the function value
will decrease in the Newton’s descent direction. To find the critical point, we write the Newton’s
algorithm for RP in Subsection 3.3. With the help of this algorithm, we generate a sequence,
and in Subsection 3.4, we prove that the sequence converges to a critical point. In Subsection
3.5, we prove that, under some assumptions, the sequence generated by the Newton’s algorithm
converges with superlinear and quadratic rate. In Subsection 3.6, numerically, we verify the
Newton’s algorithm for RP with the help of suitable examples. In Section 4, we conclude with
some comments related to the presented algorithm.

2. PRELIMINARIES

In smooth MOP, a point x* is critical point for ¥ if R(DW(x*)) N (—RZ) = 0 (i.e., for all
v € R”, there exists a j* € A such that V¥ I (x*)Tv > 0). This is the necessary condition for
Pareto optimality for MOP (Fliege and Svaiter [11]). In other words, if x* is critical point for
G, then, for all v € R”, there exists jO = j%(v) € A such that V¥ Y (x*)Tv > 0. In general, for
unconstrained smooth MOP, efficiency (Pareto optimality) is not equivalent to criticality (i.e.,
critical points need not be efficient solutions). Both (criticality and efficiency) are related as
follows;

(a) If x* € R" is weak efficient solution or efficient solution, then x* is a critical point for V.

(b) If ¥ is R™—convex and x* is critical point for G, then x* is a weak efficient solution.

(c) If W is R™ twice continuously differentiable and for each j € A and x € R?, V2¥,(x) is
positive definite, and if x* is critical point, then x* is an efficient solution.

In RP, generally, ¢j(x) = max; .3 ¥;(x,§) is not differentiable. Then, the subdifferential of
¢j(x) is given by d¢;j(x) = com{V¥;(x,&;) : i € I;(x)}, where ¥;(x,&;) is convex and continu-
ously differentiable function for each x and & [16]. Hessian of P (x, &) is given by V¥ (x,&;)
and V2W;(x,&;) is said to be positive definite if d7 V2¥;(x,&)d > 0 forall 0 £ d € R".

Definition 2.1. (Directional derivative) The directional derivative of f : R” — R at x in direction
d is given as
d) —
q—0 q

If f is differentiable, then f’(x;d) = V f(x)T d. In particular, the directional derivative for ¢;(x) =
max;.; ¥;(x,&;) at x in direction v is given as ¢ (x,v) = max;cy, ) V¥(x, &)1, where W (x, &)
is continuously differentiable function for eachx € R", & € U, and I;(x) = {i € A: ¥(x,&) =
¢j(x)} denotes the set of active index for ¢;.

Definition 2.2. [17] (Descent direction) Let f : R” — R be a continuously differentiable func-
tion. Then a vector v is said to be descent direction for f at x if f/(x;v) = Vf(x)Tv < 0. In
particular, for RP, a vector v is said to be descent direction for ¢ at x if

¢}(x,v) = max V¥;(x,&) v <0, VjEA,
i€lj(x

i.e., V‘Pj(x, é,‘)TV < 07 V] €Aandie I/(x)7

equivalently, if v is a descent direction for ¢ (x) at x, then there exists € > 0 such that

Pi(x+oav) <@;(x)VjeAand a € (0,€].



NEWTON’S METHOD FOR UNCERTAIN MULTIOBJECTIVE OPTIMIZATION PROBLEMS 789

Definition 2.3. [18] A function ¢ : R” — R is said to be R” — convex\ R” — strctly convex\R" —
strongly convex if each component of ¢ is convex \ strictly convex \ strongly convex.

Definition 2.4. [18] ¢ : R" — R is R™ — strongly convex if and only if there exists @ > 0 such
that Amin(V29;(x)) > o forall x € R" and j = 1,2,...,m, where Ay, : R” x R" — R denotes the
minimum eigenvalue function.

Now we give the theorem which relates the solution of P(U) to the solution of RP. With help
of this theorem, instead of solving P(U) we solve RP.

Theorem 2.1. [19] Let P(U) be an uncertain multiobjective optimization problem with finite
uncertainty non empty set and RP be the robust counterpart of P(U). Then,

(a) if x* € R" is a strictly efficient solution to RP, then x™* is robust strictly efficient solution for
PU);

(b) let x* be a weakly efficient solution to RP. If max;_; ‘¥; (x,&;) exist for all j € A, and all
x € R”, then x* is robust weakly efficient solution for P(U).

3. THE NEWTON’S METHOD FOR RP

We solve RP with the help of the Newton’s method and assume that in RP the function ¢ :
R" — R™ is such that ¢ (x) = (@1 (x), p2(x), ..., P (x)), where ¢;(x) = max,.; ¥;(x,&;), j €A
and ¥; : R" x U — R is a twice continuously differentiable and strictly convex function for
each x and &; € U. First, we start by introducing the necessary condition for Pareto optimality
for ¢. A point x* is critical point for ¢ if R(Conv{U;jcad¢;(x*)}) N (—RZ) =0 i.e., for at
least one j € A, we have V¥, (x*,&)Tv > 0 for all v € R" and for all i € I;(x). Here by
R(Conv{U;cAd¢;(x")}) we mean the range of Conv{U;cAd¢;(x")}. The above condition which
is satisfied by the critical point is called a necessary condition for Pareto optimality for ¢. If x*
is a critical point for RP, then there does not exists any v € R" such that V¥;(x*,&)Tv < 0 Vi €
Ij(x)and j € A.

Lemma 3.1. If x* is critical point for ¢, then 0 € Conv{U;epd ¢;(x")}.
Proof. Since x* is critical point for ¢, then there must exists d € U;jcad¢;(x*) such that
vId >0, Vv e R (3.1)

On the contrary, if we assume 0 ¢ Conv{U;cAd¢;(x")}, since Conv{U;jcpd¢;(x*)} and {0}
are closed and convex sets, then, with the help of the separation theorem, there exists v € R" and
b € R such that v'0 > b and v/ d < b Vd € Conv{U;cpd¢;(x*)}. Combining the two inequalities
contradicts (3.1). Hence, 0 € Conv{U;ead¢;(x")}. O

From Lemma 3.1 above and the definition of critical points, it is clear that if x* is critical
point, then both condition (a) R(Conv{Uead¢;(x*)}) N (—RZ) = 0 i.e., for at least one j° € A,
we have V¥, (x,&)Tv > 0 for all v € R" and, for all i € I;,(x) and (b) 0 € Conv{U;erd 9;(x*)}
is satisfied. Thus, we can use both condition as necessary condition for Pareto optimality for ¢
in RP.

The following theorem gives us necessary condition for Pareto optimality or efficiency for
RP.
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Theorem 3.1. Let W (x,&;) be continuously differentiable and convex function for each j and
& € U. If x* is weakly efficient solution for RP, then 0 € Conv{U jcxd9;(x")}.

Proof. Let x* be a weakly efficient solution to ¢. We have to show 0 € Conv{U;cad¢;(x")}.
Since ¥(x,&;) is continuously differentiable and convex for each j, and &; € U, then ¥ (x, ;)
is locally Lipschitz continuous for all i € A. Then, by [20, Theorem 4.3], one has

0 € Conv{U;cpd@;(x™)}.
Thus, this theorem gives us necessary condition for Pareto optimal for ¢. U

In the following theorem, we see that the necessary condition is sufficient for ¢ if ¢ is R"-
convex.

Theorem 3.2. Suppose ¢ is R™-convex function (i.e., each ¢; is convex) and if x* is critical
point for RP then x* is weak efficient solution.

Proof. Since W ;(x,&;) is convex, then ¢; = max; 3 ¥;(x, ;) is convex. Assume that x* is critical
point to ¢, then, for at least one j°, we have q)]’.o (x*,d) > 0Vd € R". Thus

V¥ (x,&)Td>0Vd € R, i € I;,(x). (3.2)
By convexity of ¢; and W ;(x,&;), we obtain
oo (x, &) > oo (x", &)+ VW jo(x, EV(x—x"), Vie Iy (x).
It follows from(3.2) that ¥ o(x,&;) > W0 (x*,&;) for all i € Ij)(x), which implies ¢0(x) >
9o (x*), that is, x* is weakly efficient solution. O

Next, we solve a subproblem to find the Newton’s descent direction.

3.1. Subproblem to find a descent direction for RP. To find the Newton’s descent direction
for RP, we e consider the following real-valued minimization subproblem:

min maxmax{%¥;(x,&) + V¥;(x, &) v+ < vTV“P (6, &)v—0;(x)}. (3.3)
veR" jeA jecA
We assume that
p(t,v) —f—ma[fmax{‘l’ (x 5)+V‘I’j(X7§i)TV+%VTVZ‘PJ(%&)V—(PJ‘(?C)}, (3.4)
JEN [eA

and, for every j, V> j(x,&;) is positive definite for all x € R” and i € A.

Solution of subproblem (3.3): Since the given objective function in subproblem (3.3) is
strictly convex as being a maximum of strictly convex functions. Therefore, subproblem (3.3)
has a unique solution which is the Newton’s descent direction for RP. Let v(x) and 6 (x) be the
optimal solution and optimal value of subproblem (3.3), respectively. Then

v(x) = arg min p(t,v)
6(x) =p(t,v(x)).

Equivalently, (3.3) can be written as

P(x): i t
(x) veIngll,?eRp( ’V)

1 _
st Wi(x, &)+ Vi (x, &) v+ EvTvz‘Pj(x, E)v—9;(x) <t,VieAand j € A.



NEWTON’S METHOD FOR UNCERTAIN MULTIOBJECTIVE OPTIMIZATION PROBLEMS 791

Give the constraints in the above problem satisfying the Slater’s constraints qualification con-
dition at = 1 and v = (0,0, ...,0), so the solution of the given convex programming problem is
given by the KKT optimality condition. The Lagrangian function is given by

Ly A) =1+ Y Y AW (x, &) + V¥ (0, E) v+ 5 vTVZ‘P j(, &) —9;(x) —1).

JEAEA

Then the KKT optimality conditions are

Y ) Mji=1, (3.5)

JEAieA
Y Y vy &)+ )Y Y A V2 (x, )T =0, (3.6)
JEAiEA JEAEA

W0, &)+ Vi (6, E) v+ = vTV2‘P (5, E)v—9j(x)—1<0,Vie Aand j € A,

1 _
)L,'j > 0, lij(‘Pj(x, 5,) —|—Vle(x, é,‘)TV—i- EVTVZTJ'(X, 5,’)\/— ¢j(x) —t) = 07 Vi € A and ] € A.

From (3.6), one has

-1
v(x) = — ( Z Z A,-jvz‘l’j(x, §Z)> Z Z /l,‘jV‘Pj()C, 6,) (3.7)

JEAieA JEAiEA
Since, for every j, V2W¥,(x, &) is positive definite for all x € R" and i € A, which ensures that

the existence of the inverse of V>¥; j(x,&;). Since x is not a critical point, there must exists at

least one A;; > 0 and hence the inverse of )}, Y A; JV2‘P (x,&;) exists. Therefore, v(x) is well
JEAEA
defined. Then the optimal value of subproblem (3.3) is

1

() = maxmax (¥;(x.&) + V¥, (x.5)v(x) + 500V (&0 0,0} G
S

In Theorem 3.3 below, we give the relation between critical point and v(x) and we also prove

that v(x) given in (3.7), is a descent direction.

Theorem 3.3. Let v(x) and 0(x) be the solution and optimal value of subproblem (3.3), respec-
tively. Then the following results will hold:

(1) v(x) is bounded on compact subset C of R" and 6(x) < 0.
(2) The following conditions are equivalent:
(a) The point x is non-critical point.
(b) B(x) <O.
(c) v(x) #0.
(d) v(x) is a descent direction for ¢ at x for the problem RP .

In particular, x is critical point iff 6(x) = 0.
Proof. (1) Let C be a compact subset of R". Since, for each j € A, ¥,(x, &) is twice con-

tinuously differentiable for all x € R” and &; € U, then its first and second order derivative is
bounded on compact set C. Thus, for all x € R?, j € A, & € U and by (3.7), v(x) is bounded
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on compact set C. Since t = 1 and v =0 = (0,0,...,0) € R" lies in the feasible region, then we
have
_ 1- _
6(x) < max{max¥;(x, &)+ max V¥ (x,&)" 0+ max ~07 V?¥,(x,&)0 — max ¢;(x)} = 0.
JEA " ieA ieA ieA ieA

Hence 6(x) <0.

(2): (a) = (b)

If x is not a critical point, then there exists ¥ such that V¥;(x,&;)7% < 0 for all j € A and
i € Ij(x). Since 6(x) is the optimal value for subproblem (3.3), then, for all § > 0,

01(x) < max{max'V (v, &)+ max V', (x §)7 (89) + 5 [87)7 V2, (x, )8} - max g;(x)}).

It follows that

0 (x) < 5( max max{V¥;(x,&) v+ 5117TV2‘I’j(x,§,-)17}).
JEA ieA 2

For small enough & > 0, the right-hand side of the inequality above is negative because of
VW;(x,&)T5 <0, 197 V2 (x, &) > 0 and also 6(x) < 0. Thus 6(x) < 0.

(b) = (c)

Since 6 (x) is the optimal value of subproblem (3.3), it is from (b) strictly negative. We obtain
v(x) # 0. If v(x) = 0, then 6 (x) is zero which is not possible from (b). Hence if 6(x) < 0, then
v(x) # 0.

() = (d)

Let v(x) # 0, so 0(x) # 0. Since 6(x) < 0 and v(x) # 0 then 6(x) < 0. Thus,

1
6(x) < max{max'¥;(x, &) + max{V¥;(x, &) v(x) + 5v7 (x) V2, (x, §;)v(x)} —max ¢ (x)} <0
JEA " ieA icA 2 ieA
1
— maxmax{V%¥,;(x,&) v(x) + v (x) V2 (x,&)v(x)} <0
JEA ieA 2
— V¥;(x,&) v(x) <0,V jcAandic A
= V¥;(x,&) v(x) <0,V j€Aand i€ I;(x)
= v(x) is a descent direction for ¢ at x for problem RP.
(d) = (a)
Since v(x) is a descent direction for ¢ at x, then
V¥;(x,&) v(x) <0, ¥V j € Aand i € I;(x). Hence x is not a critical point,
Also if 6(x) < 0, then v(x) # 0; and if v(x) # 0, then 6(x) < 0. Thus, we have that x is critical
point if and only if 6(x) = 0. O

In Theorem 3.3, the characterization between the critical point and the descent direction can
be used as a stopping criteria in Newton’s algorithm. Next, we prove that 8 (x) is continuous for
every x € R".

Theorem 3.4. Let 6 : R" — R be a function which is defined in (3.8). Then, 0(x) is continuous.
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Proof. To prove the continuity of 6(x), it is suffice to prove that 6(x) is continuous in any
arbitrary compact subset C of R”. Since, by Theorem 3.3, 6(x) < 0, then, for every j € A and
i €A,

%v(x)TVZ‘Pj(X, ‘éi)V(x) - (Pj(x) <0.

Since, at the active indices, W;(x,&;) attains its maximum value, i.e., ¥;(x,&;) = ¢;(x). It
follows that V¥ (x, &)Tv(x) + 3v(x)T V2¥;(x, &)v(x) < 0, which implies

1 _
Ev(x)TVZ‘Pj(x, Ev(x) < —VW¥;(x, &) v(x), forevery j €A, i € A. (3.9)
Since, for every j € Aand i € A, ¥;(x, &) is twice continuously differentiable, and the Hessian
of that is positive definite for every x € R". Also, C is a compact subset of R", and then
eigenvalues of Hessian of W;(x, ;) are bounded on C. So, there exists ft > 0 and fi such that

W(x, &) + V(x, &) v(x) +

T Vi ~ 3.10
= max max|¥;(x, &) (3.10)

and
wljw]* < wI V2 (x,&)w, forevery j € A, i € A and Vx € C. (3.11)

Now from (3.9), (3.10), (3.11), and Cauchy-Schwartz inequality, we have
HIVEI? < IV, E) vl < Blv@x)|| ¥y €C, j € Aand i € A,
which implies that ||v(x)|| < % for all x € C i.e., v(x), the Newton’s directions are bounded on

C.
Now, forx € C, j € Aand i € A, we define

Ex7j,i C—R
st.z—=Wi(z,&)+V¥(z, &)vix) + %V(X)TVZ‘P]'(Z7 Eiv(x) —0(z).

Thus the family {E;, JVi}xGC? icA.icA is equicontinuous. Therefore, {Ay =max jea max; .z Ex ji}rec
is also equicontinuous. Now if we take € > 0, then there exists 6 > 0 such that, for all u,w € C,
lu—w| <6 = |Ac(u) —Ax(w)| < €,¥xeC.
Hence, for ||u —w| < 8,
0(w) < (w,&) +V¥;(w, &) v(u) +v() V0w, &) v(u) — ¢;(w)

=A,(w)

< Au(u) + [Au(w) — Ay (u)|

< 0(u)+e.
Thus we obtain 8 (u) — 0 (w) < &; if we interchange u and w, then we obtain 6 (u) — 6(w) > —e.

Therefore, |0(u) — 6(w)| < € whenever ||u —w|| < &, and then 0(x) is continuous in C. Since
C is any arbitrary compact subset of R”, then 6(x) is continuous. U

Next, we establish the Armijo type inexact line search technique to find the step length size
for Newton’s method for RP.
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3.2. Calculation of step length size. By Theorem 3.3, we have 6(x) < 0, and we know

01(x) = maxmax (', (v, &) + V) (1. £)7v(0) + 3(x)T V2, (5, E)v) — 051}

To find the step length size, we assume an auxiliary function (])” *(x, ov), which is given by

i, a) = r?ge}i({‘f’j(xyii)ﬂ%v‘l‘ (x,&) v+ 5 OC IV (6, 6) v} — 9;(x) — 9 (x, a),

(3.12)
where a € [0,¢€] and € < 1. For every j € A, (3.12) can be written as

”* (x,0v) + ¢] (x,v) < max‘P (%, &)+ max{aV¥,(x, EVv+ %aszVZ‘Pj(x, ENTv — 0j(x)
eA iEA
and also
7 (x, 0v) + 07 (x, av) <max{aV‘P (x,ENTv+ = Oc 2V, (x, &) v (3.13)

Since W(x,&;) is upper uniformly twice continuously differentiable and convex, then there
exists k{ > 0 such that

Wi+ v &) <6 &) + V(&) v+ 5 vTVz‘P( 1) v+3,k{||v||3.

Since the inequality above holds for every v € R”, one has

it @, &) < Wil &) + a0 8) v+ 50t VW () v+3,l<{||ocv||3

1
<max{‘P (x, &)+ aV¥;(x, &) v—i—EocszVz‘Pj(x,éi) v—|—3'kl]H(Xv|| }
ieA

1
< max{W;(x,&) + aV¥;(x, &) v+ S av VA(x, &) V}+ K|l
icA

where K/ = maxk] Now, from equation (3.12), we have
i€eA

i(x+av, &) < 9i(x, av) + 9;(x) + 97" (x, av) + §G3KJIIVII3-
It holds for each i € A. Therefore,

1 .
még‘l’ j o &) < ¢i(x, av) +¢;(x) + ¢/ (x, av}+§a3KJHVH3
e .

and

0j(x + av) < §j(x, av) + ¢ (x) + 97" (x, av) + %a3KvaH3. (3.14)
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It follows from (3.13) that
7 (x, o) 4 9 (x, av)

<max{ocV‘P (x,&) v+;(x VIV, (x ,&)TV}

ieA

<r]n€%iq}1€2}i({(x‘l’ i E)+aV¥(x, E) v+ - a IV (o, E0) Ty — o (x) }

< ama%max{‘l‘ (x) + V¥, (x, &) v+ VTVZ‘P j(66)v—¢;(x)}
JEA jeA

a—1
- %maxmavavz‘P (x,ENTy

JEA icA
1

< af(x)+ o — 1) maxmax{v! V2%, (x,&)Tv}. (3.15)
2 JEA ieA

Since x is not a critical point, we obtain by Theorem 3.3, (3.13), (3.14), and (3.15) that

1
0;(x-+ ) < 9;(x) + @B (x) + S (o — 1) maxmax{v' VA¥;(x, &) v} + o5 oc K. (3.16)
JEA ieA
Since V2¥;(x, &) is positive definite for all x € R” and i € A, then vTVZ‘Pj(x, ENTv >0, v(#
0) € R". Now, the third term of R.H.S of (3.16) is negative as & < 1. Then (3.16) can be written

as

0;(x+ av) < 0;(x) + 6 (x) + 063%Kj||v||3.

If & > 0 is sufficiently small, then &> & 0. It follows that ¢;(x + av) < ¢;(x) + a8 (x). Since
0(x) < 0, then, for some B € (0,1), 8(x) < BO(x). Since « is sufficiently small and positive,
we have

dj(x+ov) < ¢;(x)+afo(x). (3.17)
Equation (3.17) represents the step length size rule for Newton’s descent algorithm for the
RP. So, we obtain Newton’s descent direction v(x) at x and step length size given in (3.17).
Therefore, we are in position to write Newton’s algorithm for RP.

Algorithm 1 Newton’s algorithm for RP

Step 1. Choose € >0, B € (0, 1), and x° € R", Setk :=0
Step 2. Solve P(x*) for vk at x*.

Step 3. Compute 0 (x*) = ]gnnR p(r,V%), where p(r,V%), is defined in (3.4) . If |8 (x*)| <
te cRr?

€, then stop. Otherwise proceed to Step 4.
Step 4. Choose o, as largest o € {% :r=1,2,3,...} such that

¢ (o 4+ av) < ¢;(x%) +apo(b), (3.18)
where 0 (x*) < 0.
Step 5. Set x**1:= x* + vk, and go to step 2.

3.3. Newton’s algorithm for RP. The well-definedness of Algorithm 1 depends on Step 2,
Step 3, Step 4, and Step 5. In Step 2, we have to compute a minimizer of a function v — ¢ =
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p(t,v). As this function is strictly convex, evidently there exists one minimizer of it. Therefore,
at xk, V& always exists, and hence Step 2 is well defined. With the help of VK, we can find O(xk),
and hence Step 3 is well defined. Note that, by Theorem 3.3, the stopping criteria || (x¥)|| < &
can be replaced by ||v¥|| < €. It should be noted that if, at iteration k, Algorithm 1 does not reach
Step 4, i.e., if it stops at Step 3, then, by Theorem 3.3, xX is an approximately critical point for
¢. If Step 4 is reached at iteration k, we choose o as the largest o € {% r=1,2,3,...}
which satisfies (3.18). Also, note that, by equation (3.17), the objective function values always
decrease in the component-wise partial order, since x* is a noncritical point of ¢, by Theorem
3.3., 6(x*) < 0. Therefore, from Step 4, we see that ¢ (xry1) < ¢ (x;). Thus, Step 4 is well
defined. With the help of VK, 0y, and current iteration point x*, we calculate x¥t1 in Step 5.
Then, we go to Step 2. Repeating this process, until we reach the stoping criteria at Step 3.

In the following subsection, we discuss the convergence analysis of Newton’s algorithm for
RP.

3.4. Convergence analysis of Newton’s algorithm (Algorithm 1) for problem RP.

Lemma3.2. Forallk=0,1,2,...and j € A, we have Zlf:o o [8(x")| < BH(9;(x%) — 9, (1)),
where ¢;(x) = max,c; ¥j(x,&) .

Proof. By the Step 4 of Algorithm 1, one has ¢;(x*"!) < ¢;(x*) + 86 (x*) and

—040(") < BN (9;(x) — 9, (")),
Thus —Y*_;0,.0(x") < B~1(9;(x°) — ¢,;(x*1)), and then

. 00(x) > B x")~ 0, ) (.19)
Since 8(x") < 0, we find fr(r);n equation (3.19) that

BH(9;(x%) — ;") > ioartﬂ)(x’). (3.20)
From (3.19) and (3.20), we conclude that ¥*_, Ocr|6(x:)| < B (9;(x0) — 9, (xF1). O

Theorem 3.5. Let {x; } be a sequence which is produced by Algorithm 1. Then the accumulation
point of {x;.} is a Pareto optimum for ¢.

Proof. Let x* be an accumulation point of the sequence {x;}, which is generatd by Newton’s
descent Algorithm 1. Then there exists a subsequence {xkl} such that lim;_,.,x¥ = x*. Us-
ing Lemma 3.2 with / = k; and taking the limit / — oo from the continuity of ¢;, we have
Y70 a||6(x!)|| < oo. Therefore, limy_,.. 06 (x*) = 0. In particular, we have

lim oy, 8(x") = 0. (3.21)
[—o0
If x* is a non-critical point, then
0(x") <0and v(x)* #£0. (3.22)

Define

g:R™ — Rby g(u) = maxu;.
JEA
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Using the definition of 0(.) and descent direction v(x)*, we conclude that there exists a non
negative integer ¢ such that g(¢ (x* +277v(x)*) — ¢ (x*)) < f2790(x*). Since g(.) and O (x) are
continuous, then lim;_,., v = v(x)* and lim;_,.. 8(x') = 8(x*). Also, for [ large enough,

g(o (M 4270k — g (xk1)) < 62790 (&M, (3.23)
which implies
¢ (X 27N — ¢ (H) < 62790 (M. (3.24)
By Step 4 in Algorithm 1, we have
0; (M + oy ) < 9; (M) + o0y, 6(:). (3.25)

Since oy, is the largest of {21,, :n=1,2,3,...},and o € (0, 1), we find from (3.24) and (3.25) that
ooy, 0 (x) < 62799(x*), which implies Oy, > 277> 0 for [ large enough. Hence lim; ., 0, 0 (xM)
> 0, which contradicts (3.21). Therefore, the condition of (3.22) is not true. Thus x* is a critical
point. Since ¢ is strictly convex, one sees that x* is a Pareto optimum. 0

Theorem 3.6. Let x¥ be in a compact level-set of ¢, and {xk} be the sequence generated by
Algorithm 1. Then {x*} converges to a Pareto optimum x* € R for ¢ for the problem RP.

Proof. Let } be the ¢ (x°)-level set of ¢, that is,

1= {xeR":9(x) <P(x")}.

Since {¢ (x*)} is R™-decreasing , then x* € y, for all k. Therefore {x*} is bounded, and all of its
accumulation points lie in . By using the theorem above, we conclude that they are all Pareto
optima for ¢. Since, for every x* € ¥, we have ¢(x**1) < ¢(x*) for all k, we conclude by
[21, lemma 3.8] that, for any accumulation point x* of {x*}, ¢ (x*) < ¢ (x*) and limy_,.., ¢ (x) =
¢ (x*) and also ¢ (x) is constant in the set of accumulation point of {x*}. As ¢ is strongly convex,
i.e., strictly R™-convex, we see that there exists one accumulation point of {x*} say x*. Hence
the proof is complete. 0

3.5. Rate of convergence of Algorithm 1. We investigate the convergence rate of any infinite
sequence which is generated by Algorithm 1. First, we assume a bound for v(x), where v(x)
is the descent direction for ¢ at x. Then we provide a bound for G(ka) with the help of
information of former iteration point x*. Also, we show that full Newton’s steps are performed
when k is large enough, that is, o = 1. After using this, we prove that {x} is converge to
x* with superlinear rate. At the end under some additional assumptions, we prove that {x} is
converge to x* with quadratic rate.

Lemma 3.3. If, for any k, there exists A;j such that } jcp ¥, Aij = 1, then
i€A

2

e(karl Z Z?LkV‘P k+1’§i>

JEAEA

)

2

where @ > 0 and defined in 2.4.
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Proof. Observe that

1
9(xk+1) ma/i(max{‘l’ ( k“,é)+V\Pj(xk+l,§,-)Tv(xk+l)+Ev(xk“)TVz‘Pj(ka,éi)v(xkﬂ)
JEN ieA

—9;(* N}
On account of equation (3.5), we obtain

6(x 1) = Z Z?Lljmaxmax{‘l‘ (KTUE) + Vv, (F T E) T

JEAEA JEA ieA

1
STV (5 () —¢j<xk“>}
> Z Z}L {V\P xk—H él) (xk—H) 2 ( k-H)TVZ\P (xk—H él) ( k+1)}
JEAIcA
1
k 1 £7\T T2 k+1
>‘1;r€111RI}lZZ), {V“P + ,5,‘) V—I—EV \% "Pj(er ,(Si)v}.
JEAEA
Therefore, o
k—H > k WK gaT, L2
min Y Y AL (Ve E) v+ > [ ). (3.26)
JEAIEA
After solving minyecgs ¥ ¥, A% (V¥ (X1, 6)Tv+ §[Iv]|?), we arrive at
JEAiEA
2
min Y Y AL (Ve gy an Z PIVINE FIERRN) (3.27)
JEAIEA JEAEA
From (3.26) and (3.27), we have the desired conclusion immediately. [
Theorem 3.7. Assume, for any x € R",
2
VOl < = 16 |, (3.28)

where @ > 0 and is defined in 2.4. Let x° be the initial point in compact level-set ¢ and the
sequence generated by Algorithm 1 is {x*}. Then {x*} converges to a Pareto optimum point x*.
Moreover if qi = 1 for k large enough, then convergence rate of {xk } to x* is superlinear.

Proof. Let{x} be the sequence which is generated by Algorithm 1 whose initial point x° be-
longs to compact level set of ¢. By Theorem 3.6, sequence {x*} converges to x*. Next we prove
that {x*} converges to x* with the superlinear rate. Since x* is a critical point, then there is no
descent direction at x* by the definition, i.e., v(x*) = 0. Since ¥;(x,&;) is twice continuously
differantiable for each x and &;, one has

W04 A,G) < W )+ V46TV 4 (AT VPR, 6) () + £ A
< max (54, &) + V5 (4, 80T+ S 04TV 64, 8) 0+ S0P

Sma_x‘l’j( 6,)+maxmax{‘1’ ( éi)+V‘Pj(xk,§i)Tvk
iEA JEA ieA

+ %(Vk>TV2le(xk7§i)(Vk) —0;(x)} + gHVkHZ-



NEWTON’S METHOD FOR UNCERTAIN MULTIOBJECTIVE OPTIMIZATION PROBLEMS 799

Thus ¥, (xF + 5, &) < ¢;(x*) + 0(x*) + §||v¥||? holds for each i. It follows that

E
m%{(‘l’j(xk—l—vk,éi) < ¢j(xk)+6(xk>+§||vk||2
IS

and
€
610 +4) = 9,() < B() + S A%
By (3.28), one has

0, +9) = 6;() < 08() + (1 - 0)8(") + ]

1%

<00("+(e—w(1—-0)) for all k > ke,

which demonstrates that if € < 0(1 — o), then by Algorithm 1, in Step 4, o = 1 is acceptable
for k > k. For superlinear convergence, we suppose that € < @(1 — ¢). Using the Taylor’s first
order expansion of Y ;c Y;c A?L"V‘P (x**1, &) and (3.6), we conclude that, for any k > ke,

Z Zlkv\}; k+1 él Z Zlkvqj /\JPH )

JEAiEA JEAIEA
(L AV wE) - ¥ AV &)
JEAEA JEAEA
<Y YA vw 08 — (Y Y Al v (o
JEAiEA JEAieA
+ Y Y ARt )TV
JEAIEA
< Z Z [levk].
JEAIEA
Thus|| ¥ ¥ lkV‘P ( k+1’§i)H < (xk—i—l) > _ﬁ(SH"kH)Z
JEAicieA
and
1
0 (1) |< — (e ) 3.29
[0 |< 5 (elVil) (3.29)
Since o = 1 and x*T! = x* 4%, from (3.28) and (3.29), we have ||x**!1 — x¥2|| = ||| <

£||vk||. Thus if k > ke and j > 1, then

. , J
ka—i—]_xk—i-]—i-IH < E ka_xk—kl”‘ (3.30)
(]

To prove the superlinear convergence rate, take § € (0,1) and define

. ¢
e = l-0o,—— o0
mln{ ’14’2@
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If € < €* and k > k¢ then, by (3.30) and the convergence of {xk},

J
£kl + +j+1 C k k+1
b= L 8 (i)
Then

* k41 C k—H
e = < () I = (331)

Now with the help of triangle inequality and (3.31), we obtain
" =[] >l = = [

—x

k_ ¢ k_ k
> [l = = () I =

1+¢
SO
1

X=X > (——) | =), 3.32

I ”_(1+C>H I (3.32)
By (3.31) and (3.32), we conclude if € < £ and k > ke, then ||x* —x**1|| < {||x* —x¥|| and

" =) <
e =

Since { is arbitrary in (0, 1), one has that the above quotient tends to zero and hence the proof
is complete. U

Next, we prove the quadratic convergence of the Newton’s algorithm, Algorithm 1).

Theorem 3.8. Let x° € R" be the initial point in a compact level-set of ¢. Let {x*} be the
sequence generated by Algorithm | and V*¥ i(x,&) be Lipschitz continuous on R”" for each &;
and j € A. Then {xk} converges to x* with quadratic rate.

Proof. Since V?¥ j(x,&;) is Lipschitz continuous on R” for each &; j € A, then

Z ZA‘IIE'VZTj(xkv&i)
JEAiEA
is also Lipschitz continuous. If we take o = 1 for large k, then xf+1 — xk =k,
Y Y AV R e+ Y Y ARV, (4 8Ty =
JEAiEA JEAieA
Y Y Alve; g =- Y Y AVt &)y
JEAieA JEAiEA
1Y Y AGVEEE) =1 Y YAV, 8) vl
JEAiEA JEAiEA

< Z Z Ak ||vk |?, where L is Lipschitz constant
JEAiEA
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So ZjeAZie-\li’j-V‘Pj(xk, &) < %||vk||2. From Lemma 3.3, we have

O > —oL | Y Y AV g

JEAEA

1
—0T < I Y AV L)

JEAEA
and B
1 L
0 (k1) <« k112\2
@) < s GIVIP)
Thus

1 L
k1Y | < Lo kp2y2
|0() 1< (G IV
From (3.28), we have

2
VD2 < = 1o |

801

(3.33)

(3.34)

Using (3.33) and (3.34), we have |[v(x**1)]|2 < L (5[v¥]%)2 and [[v(x**1)|| < & [[v¥|]? for k
large enough. Take { € (0,1). Since {x*} converges to x* with superlinear rate, then there
exists ko such that k > ko, and ||x* —x¥T1|| < {||x* —x¥||. If we apply the triangle inequality in

|x* — x°|| and ||x*T! — x°|| for s > ko, then
e = < [ =2 =T < e = [l =2
which implies
(1= Ol =] < [l =
Observe that
e i [ e R e

which in turn implies
e = < (1) =)
From inequalities (3.35) and (3.36), we see that
(1=l =2 < e = < (14§ [Ix* = 2.
For s = k > kg, we obtain from (3.36) that
[ = < (14§ — o]

and while using the inequality (3.35) for s = k+ 1 yields

k k k+2 k
(1= Ol = < T =2 =
In view of -
L
1 — OVl — KL < (kL — kP20 — (k| < N
(1=2)l =<1 =1V = IV
we have B B
L L
1— OVl — AL < VK12 = S T
(1= =47 < AP = ! 2

(3.35)

(3.36)

(3.37)

(3.38)
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By (3.38), we have

L
1= )| — x| < —=— (1 +O)?]x* — K% (3.39)
(1=2)ll H_\/iw( &)l I
Since { € (0,1) was arbitrary, we can find from (3.39) that {x*} converges to x* quadratically.
0J

In the following subsection, we discuss some numerical examples.

3.6. Numerical examples. In this subsection, we provide some numerical examples and com-
pare with weighted sum method. Python code is written for Algorithm 1. The subproblem P(x)
is solved using cvxopt.solvers.qp. In our calculations, |v¥|| < 10™* or g < 107> or maximum
iteration 5000 is considered as stopping criteria. The solutions of a multiobjective function are
not isolated minimum points but a set of efficient solutions. To generate a well distributed ap-
proximation of Pareto front, we e use the multi-start technique. Here 100 uniformly distributed
random points are chosen between /b and ub (where b, ub € R" and [b < ub) and Algorithm 1
is executed separately. The nondominated set of the collection of critical points is considered
as an approximate Pareto front. We compare the approximate Pareto fronts obtained by Algo-
rithm | with the approximate Pareto fronts obtained by scalarization methods. In weighted sum
method, we solve the following single objective optimization problem

;rel]igri (W191(x) + w22 (x) + - + Wi (X)),

where (wi,wa,...,wy,) =w >0, and w # 0 is based on the technique developed in [22] with
initial approximation x° = %(lb + ub). For bi-objective optimization problems, we consider
weights (1,0), (0,1), and 98 random weights uniformly distributed in (0,0) and (1,1). For
three objective optimization problems, we consider weights (1,0,0), (0,1,0), (0,0,1) and 97
random weights uniformly distributed in (0,0,0) and (1,1,1).

In state of P(x), we solve the following subproblem in given examples:

P(x): i t =t
(x) veﬁ}glERp( V)

1 _
st Wi, &)+ Vi (x, E) v+ EvTVZlP,-(x, EWw—¢j(x)<t,VicAand jE€A
Ib<x+v<ub.

In Example 3.1, we explain the steps of Algorithm 1 by using one initial approximation, and
demonstrate that the sequence generated by Algorithm | converges to the approximate weak
efficient solution. At the end of the example, the comparison of approximate Pareto front
generated by Newton’s method (Algorithm 1) with the approximate Pareto front generated by
weighted sum method is demonstrated.

Example 3.1. (Two dimensional bi-objective convex problem under uncertainty set of two
elements) Consider the uncertain bi-objective optimization problem P(U) = {P(&§): £ e U}
such that P(&) : min, g2 ¥(x, &), where ¥(x, &) = (¥ (x, &), Pa(x,E)), ¥:R2x U - R% € €
U=1{(2,2), (0,4)} CR?, and ¥(x,&) = ((x1 — &)+ (x2 + &)?, and (1x1 + Exxa)?), where
§ = (&1,&). Here Wi(x,8) = (x1 — &1)* + (32 + &) and ¥ (x,§) = (§1x1 +Eox2)?.

The objective wise worst case cost type robust counterpart to P(U) is given by RP : min, g2 ¢ (x),
where ¢(x) = (¢1(x),92(x)), ¢1(x) = maxgey Pi(x, &) = maxg ey {(x1 —2)% + (x2 +2)%,x] +
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(A) The Approximate Pareto front of Example 3.1 (B) The Approximate Pareto front of Example 3.1
via the Newton’s Method (Algorithm 1). via the weighted sum method

FIGURE 1. The comparison of approximate Pareto fronts generated by ‘New-
ton’s method” with ‘weighted sum method’ of the Example 3.1

(x2+4)%}, and ¢y (x) = maxg gy P2 (x, &) = max{(2x +2x;)2,16x3 }. Consider x° = (2.522138
83, 4.24413089). Then ¥;(x, &) = 41.30607718, ¥ (x°, &) = 74.3268784, ¥, (x", &) =
183.12962 375, W1 (x°, &) = 288.20235207, ¢ (x0) = 74.3268784, ¢»(x°) = 288.20235207,
and ¢ (x°) = (74.3268784,288.20235207). Also, we can observe that I; (x°) = {2} and L, (x°) =
{2}. The solution of P(x°) is obtained as ¥ = (—1.52211667, —6.24402446)7, 1 = —41.30541
769. We see that oy = 1 satisfies (3.17). Hence, next iterating point is x=x0+ o =
(1.00002216,—1.99989357)”. One can observe that ¢ (x') = (5.00047007,63.99318849) <
¢ (x¥) = (74.3268784,288.20235207). Using the stopping criteria ||v*|| < 1074, the final solu-
tion is obtained as x* = (1.00002216,—1.99989357) after one iterations.

Next, we show that x* = (1.00002216, —1.99989357)7 is a week efficient solution to this
problem. Observe that ¥y (x*, &) = 1.18191374e= % ¥ (x*, &) = 5.00047007 and ¥, (x*, &)
= 3.99897129, W,(x*,&) = 63.9931885, and ¢(x*) = (5.00047007, 63.99318849). These
imply I; (x*) = {2} and I(x*) = {2}. Hence,

291 (x*) = com{Vy(x,&):ieli(x))}
= com{Vyi(x,8)}
= conv{(2.00004432, 4.00021286)"}
and
9 ¢ (x*) = conv{(0, 63.993187)7 1.

Clearly, x* is a approximate critical point for RP. Thus, O is approximately lie in the convex
combination of d¢;(x*) and d¢,(x*). Hence, by Theorem 3.2, x* is a weak efficient solu-
tion ¢ (x). The comparison of approximate Pareto front generated by ‘Newton’s method” with
‘weighted sum method’ of the Example 3.1 is given in Figure 1.

Example 3.2. (One dimensional bi-objective non-convex problem under uncertainty set of
two elements) Consider the uncertain bi-objective optimization problem P(U) = {P(&) : £ €
U} such that P(E) : mingcg ¥(x,E), where ¥(x,E) = (¥ (x,E), P2 (x,&)), P : Rx U — R,
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FIGURE 2. The Comparison of approximate Pareto front generated by ‘New-
ton’s method” with ‘weighted sum method’ of the Example 3.2

EcU={-25}CR,¥(x,E)=((x—E&)?, —x*+E&x), where E € U. Here Wy (x,&) = (x—&)?
and W, (x, &) = —x? — Ex. The objective wise worst case cost type robust counterpart to P(U) is
given by RP: min, g2 ¢ (x), where §/(x) = (91 (x), §2(x)), 1 (x) = max .y ¥ (x, &) = max{ (x+
2)%,(x—5)?}, and ¢ (x) = maxgcy Wa(x,§) = max{—x” 4 2x, —x*> — 5x}. The comparison of
approximate Pareto front generated by ‘Newton’s method’ with ‘weighted sum method’ of the
Example 3.2 is given in Figure 2.

Example 3.3. (Three dimensional three objective non-convex problem under uncertainty
set of three elements) Consider the uncertain three-objective optimization problem P(U) =
{P(§):& €U} suchthat P(§) :min, 3 ¥(x,&), where ¥ (x, &) = (¥ (x,8), P2 (x, &), W3(x,8)),
YR xU =R EcU={(41), (0,2), (1,00}, and ¥(x,&) = (3 + (x2 — &) — &3,
Erxy + Ex3 +x3 +4E1&, and E1xF + 6x3 +25(x3 — Ex1)?), where € = (&,&), P1(x,€) =
x% -+ (X2 — é] )2 — ézx%, ‘Pz(x, 5) = 51)61 +§2x%—|—x3 —|-4§1 52, and W3 (x, 5) = ﬁlx% +6x%—|—25(X3 —
&x1)?. The objective wise worst case cost type robust counterpart to P(U) is given by RP :
min, s ¢ (x), where ¢ (x) = (91(x), 92(x), $3(x)). ¢1 (x) = maxgcy P'1(x, &) = max{x} + (x2
4)2 —x%, x% +x% — 2x§, x% + (o — 12}, a(x) = maX;;EU‘Pz(x,é) = max{4x +x% +x3+
16, 2x3 +x3, X1 +x3}, and ¢3(x) = maxgcy P (x,§) = {453 +6x3 +25(x3 —x1)?,6x3 +25(x3 —
2x1)? +x% + 25x§ }. The comparison of approximate Pareto front generated by ‘Newton’s method’
with ‘weighted sum method’ of the Example 3.3 is given in Figure 3.

Example 3.4. (Two dimensional three-objective non-convex problem under uncertainty set
of three elements) Consider the uncertain three objective optimization problem P(U) = {P(§):
& € U} such that P(§) : min, g2 W(x, &), where ¥ (x,§) = (¥ (x,&), Pa(x, &), P3(x,§)), ¥
RZxU —R3}, &EeU=/{(2,3), (45), (2,00}, ¥(x,&) = (&3 + &1x5 + E1Eax1x2, 533 + E15 +
Exxfxy,eS1tev 432 — £122), where & = (§,&). Here Wi (x,&) = x3 + &ixf + & &oxix,
¥ (x, &) = Sx% + ﬁlx% + ézx‘fxz, and W3 (x,&) = e~ S1M1 e +x% — élx%.
The objective wise worst case cost type robust counterpart to P(U) is given by RP : min, g2 ¢ (x),

where ¢ (x) = (¢1(x), 92(x)), 91(x) = maxgcy V1 (x,8) = manjeU{x% +2x5 4+ 6x1x2, X7 +4x5 +
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FIGURE 3. The comparison of approximate Pareto front generated by ‘Newton’s
method’ with ‘weighted sum method’ of Example 3.3
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FIGURE 4. The comparison of approximate Pareto front generated by ‘Newton’s
method’ with ‘weighted sum method’ of the Example 3.4
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FIGURE 5. The Comparison of approximate Pareto front generated by ‘New-
ton’s method’ with ‘weighted sum method” of Example 3.5

20x1x2, X3 4+2x3}, ¢ (x) = maxgcy Wa(x, &) = max{5x7 +2x3 +3x{x2, 5x% +4x3 +5xTx0, 5x3 +
2x%}, ¢3(x) = maxg ' (x,&) = max{e‘2x1+3x2 +x% — 2x%, e~ H1t0 —I—x% — 4x%, e 4
x% — 2x%}. The comparison of approximate Pareto front generated by ‘Newton’s method’ with
‘weighted sum method’ of the Example 3.4 is given in Figure 4.

Example 3.5. (Two dimensional three objective convex problem under uncertainty set of
three elements) Consider the uncertain bi-objective optimization problem P(U) = {P(§) : § €
U} such that P(E) : min, g2 P(x,&), where ¥(x, &) = (P1(x,&), P2 (x,&)), ¥ : RZx U —
R3’ é eU = {(273)’ (172)7 (4=5>}’ ‘P<x7§) - (10061()62 _x%)Z + 62(1 _x1)27 ()Cz - 51)2 +
Eax?, €122 4 363), where & = (£1,&). W1 (x,€) = 100&; (xa — )% + &a(1 —x1)2, W (x, ) =
(x2 — &1)? + &2, and W3 (x, &) = E1x3 + 3&x3. The objective wise worst case cost type robust
counterpart to P(U) is given by RP : min, g2 ¢ (x), where ¢ (x) = (¢1(x), 92(x), ¢3(x)), ¢1(x) =
maxgcy Wi (x,§) = max{200(x; — x1)? +3(1 —x1)?, 100(xp —x3)% 4+ 2(1 — x1)?, 400(x; —
x%)2 +5(1 —x1)%}, a(x) = maxg ey W) (x, &) = max{(x; —2)> + 3x%, (xp—1)2+ Zx%, (xp —
4)2+5x2}, and ¢3(x) = maxg ey W3(x, &) = max{2x] + 9x3, x2 4 6x3, 4x2 420x3}. The compar-
ison of approximate Pareto front generated by ‘Newton’s method’ with ‘weighted sum method’
of the Example 3.5 is given in Figure 5.

Example 3.6. (Two dimensional bi-objective convex problem under uncertainty set of two
elements) Consider the uncertain bi-objective optimization problem P(U) = {P(&) : & € U}
such that P(&) : min, g2 ¥(x, &), where ¥(x, &) = (¥ (x, &), Pa(x,€)), ¥:R2x U - R% € €
U ={(1,2,2), (1,3,0)} CR? and W(x,§) = (&ix] + &2x5 + §ix1 + E1&3x2, (&1 + &oaxa)® +
E1xt + 2+ 10(x + Eaxp) + el TEm L0 where & = (&,6,&), W(x,&) = &xd + &3 +
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FIGURE 6. The Comparison of approximate Pareto front generated by ‘New-
ton’s method’ with ‘weighted sum method’ of Example 3.6

Eix1 4+ &E1&3xp, and Wr(x,E) = (&1 + 52)62)2 +E1xp +x0 + 10(x1 + E3x0) + e(1+6x1+60)° The
objective wise worst case cost type robust counterpart to P(U) is given by RP : min, 2 ¢ (x),

where ¢ (x) = (¢1(x), ¢2(x)) and
o1 (x) = rgleal);‘l‘l (x,&) = réneal)]c{x% +2x3 +x1 +2x0, X3+ 305411}

and
¢2(x) = max ¥, (x, &)

EeU

= Ignag{(l —|-2x2)2 +x1 +x2°+ 10(x1 + 2x2) —I—e(1+x‘+2x2)2, (143x2)% 4+ 11x; +x2 + e(1+3x1)2}.
€

The comparison of approximate Pareto front generated by ‘Newton’s method’” with ‘weighted
sum method’ of the Example 3.6 is given in Figure 6.

With the help of the figures presented above, we observe that the Newton’s method (Algo-
rithm 1) generates a good approximate Pareto front for both convex and non-convex problems
whereas the weighted sum method fails to generate good approximate Pareto front for the non-
convex problem.

4. CONCLUSIONS

In this paper, we solved a deterministic nonsmooth multiobjective optimization problem RP,
which is a robust counterpart to the uncertain multiobjective optimization problem (1.1) namely
P(U) with finite uncertainty sets. We investigated the critical point for RP, which is a non-
smooth multiobjective optimization problem. To do that, we developed a Newton’s algorithm
and solved a subproblem whose solution gives us the Newton’s descent direction, and then we
developed the Armijo type inexact line search technique for step length sizes. With the help of
Newton’s algorithm (Algorithm 1), we defined a sequence that converges to a critical point, and
that point is the weakly efficient solution or efficient solution to RP, and robust efficient solution
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to P(U). Under some assumptions, we proved that sequence generated by Newton’s algorithm
(Algorithm 1) converges to a critical point with a superlinear and quadratic rates. At the end of
this paper, we verified the Newton’s algorithm (Algorithm 1) with the help of some numerical
examples, and also we compared the approximate Pareto front generated by Newton’s method
(Algorithm 1) with the weighted sum method. It is observed that Newton’s method (Algorithm
1) generates a good approximate Pareto front for both convex and non-convex problems whereas
the weighted sum method fails to generate good approximate Pareto front for the non-convex
problem.
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