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▪ Integer cut constraint on the equipment set { }

• assuming that we know already the solution k

• The problem k + 1 is defined by adding to the previous MILP problem 

the integer cut constraint

yu
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Problemk+1 :

Problemk
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(2yki � 1) ⇤ yi 
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where yki value of yi in solution of problem k
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OBJ1(Xd)

st.

OBJ2(Xd) � OBJ2ref

min
Xd

OBJ2(Xd)

st.

OBJ1(Xd) � OBJ1ref

Pareto Frontier

Infeasible dom
ain

source : wikipedia



▪ Single objective parametric

• Weighting


• Note : if OBJ1 is a cost function 
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Xd(w) : minXd(1� w) ·OBJ1(Xd) + w ·OBJ2(Xd)

8w 2 [0, 1]

Note :
w

1� w
is a tax on OBJ2(Xd)
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Note : the Lagrange multiplier of inequality gives 
the slope of the Pareto curve

for P 2 {min
Xd

OBJ1(Xd)..min
Xd

OBJ2(Xd)}

X
d(P ) : min

Xd
OBJ1(Xd)

st.

OBJ2(Xd)  P


