Accepted Manuscript

Guaranteeing highly robust weakly efficient solutions for uncertain
multi-objective convex programs

M.A. Goberna, V. Jeyakumar, G. Li, J. Vicente-Pérez

Pll:
DOI:
Reference:

To appear in:

Received date:

Revised date:

Accepted date:

S0377-2217(18)30227-3
10.1016/j.ejor.2018.03.018
EOR 15037

European Journal of Operational Research

11 August 2017
11 March 2018
12 March 2018

5 ¥ Valurne 239, lssue 3, 16 Decenber 2014
& A

UROPEAN ..OURNAL OF
PERATIONAL ~ESEARCH

ScienceDirect

www.elsevier.com/locate/ejor

Please cite this article as: M.A. Goberna, V. Jeyakumar, G. Li, J. Vicente-Pérez, Guaranteeing highly
robust weakly efficient solutions for uncertain multi-objective convex programs, European Journal of
Operational Research (2018), doi: 10.1016/j.ejor.2018.03.018

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service
to our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form. Please
note that during the production process errors may be discovered which could affect the content, and
all legal disclaimers that apply to the journal pertain.



https://doi.org/10.1016/j.ejor.2018.03.018
https://doi.org/10.1016/j.ejor.2018.03.018

ACCEPTED MANUSCRIPT

Highlights
e The paper deals with uncertain convex multiobjective problems.

e We consider ball uncertainty aecting all data.

e We define a radius of highly robust weak e ciency certifying its existence.

We provide bounds, and an exact formula, for this radius.

We provide simple formulas for convex quadratic and linear multi-objective programs.

These formulas are applied to two variants of a test problem\( o Ben- Tal and

Nemirovski.
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