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The method of finding of attainable optimum solutions of linear problem of lexicographic-lexico-
graphical multicriteria optimization with alternative criteria by reduce it to the problem of onecri-
terion optimization with a scalar objective function is considered.
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maxLLc (x) , x ∈ X, 	��
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max L (x) =
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λ1ic1i (x) +
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cki (x) ≥ mki, mki ∈ R, k ∈ {1, 2, ..., q} , i ∈ {1, 2, ..., qk} .
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L (x) =

q1∑
i=1

λ̄1ic1i (x) +

q2∑
i=1

λ̄2ic2i (x) + ... +

qq∑
i=1

λ̄qicqi (x)  1!
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n∑
j=1

aijxj ≤ bi, i = 1, 2, ..., m,  2!

xj ≥ 0, j = 1, 2, ..., n,  3!

cki (x) ≥ mkiyki, k = 1, 2, ..., q, i = 1, 2, ..., qk,  4!

λ̄ki = λkiyki, k = 1, 2, ..., q, i = 1, 2, ..., qk,  5!

q∑
k=1

qk∑
i=1

yki = 1,  6!

yki ∈ {0, 1} , k = 1, 2, ..., q, i = 1, 2, ..., qk.  �7!

�����
(

�
x,

�
y,

�

λ
)

, 
�	"%��)�"% �
��*���
% ��,$ �������

����� ���� � !"#$%$& ���'�( )*++( � ,� ))



�� �� �� ���	
�� �� �� �����

������� ��
�
x � ���������	 �
�
� ��
�������� ����	
������ ���������

� �
������� �� ������ �������	��� ������� ���
������� �
��� � �����

�������� ���
������� �
����

��������� ���	�
� ���� ��	�
���� �	�������� ����	 ������������ λki�

��������� ���� ����
������ 	� �!� �� ���������  ����� �  ���"��#�� ���
����	� d� d ≥ 1 ����#��
�� �	���	�$�� �� ��
�"���� %&' ���������  �
�����
��
�"����


q∑
k=1

qk∑
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yki = d.
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L (x) =

q1∑
i=1

λ̃1ic1i (x) +

q2∑
i=1

λ̃2ic2i (x) + ... +
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n∑
j=1

aijxj ≤ bi, i = 1, 2, ..., m, %)*'

xj ≥ 0, j = 1, 2, ..., n, %)/'

cki (x) ≥ mkiyki, k = 1, 2, ..., q, i = 1, 2, ..., qk, %)0'

λ̃ki = λkiyki, k = 1, 2, ..., q, i = 1, 2, ..., qk, %)1'

yki = αk, k = 1, 2, ..., q, i = 1, 2, ..., qk, %)2'

q∑
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αk = 1, %)3'
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αk ∈ {0, 1} , k = 1, 2, ..., q. ����
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q∑
k=1

αk = d.
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