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Zum Thema: Ingredients for algorithms in multiobjective optimization

Abstract: In multiobjective optimization one considers optimization problems with several compe-
ting objective functions. Such problems arise in a large variety of applications. Next to multiple
objective functions, these problems often possess additional difficulties as discrete-continuous va-
riables, bilevel structures, or uncertainties. In this talk we give a brief introduction to multiobjective
optimization. We present the most widespread solution approach which is known under the name
scalarization. There, one formulates parameter-dependent single-objective replacement problems
and solves those iteratively for a set of parameters. We discuss the limits of such approaches in
terms of quality guarantees and for specific classes of optimization problems as those with additio-
nal difficulties as mentioned above. Moreover, we give some of the basic ideas of direct methods
which avoid to scalarize first and, thereby, try to overcome some of these issues
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