Accepted Manuscript  (—

UROPEAN ..OURNAL OF
PERATIONAL ~ESEARCH

ScienceDirect

Multi-Objective Probabilistically Constrained Programs with Variable
Risk: Models for Multi-Portfolio Financial Optimization

Miguel A. Lejeune, Sigian Shen

PIl: S0377-2217(16)00084-9

DOI: 10.1016/j.ejor.2016.01.039

Reference: EOR 13483 W
To appear in: European Journal of Operational Research

Received date: 25 September 2015

Revised date: 16 January 2016

Accepted date: 20 January 2016

Please cite this article as: Miguel A. Lejeune, Sigian Shen, Multi-Objective Probabilistically Constrained
Programs with Variable Risk: Models for Multi-Portfolio Financial Optimization, European Journal of
Operational Research (2016), doi: 10.1016/j.ejor.2016.01.039

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.


http://dx.doi.org/10.1016/j.ejor.2016.01.039
http://dx.doi.org/10.1016/j.ejor.2016.01.039

ACCEPTED MANUSCRIPT

Highlights
e Boolean reformulation method for multi-objective joint chance-constrained problems (MOPCP).

e Multi-portfolio optimization models with centralized and decentralized approach.

e Computationally efficient MILP inner approximations or equivalent reformulations.

e Insights about reformulations, risk-revenue tradeoffs, and goal weighing. &
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