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A Comparative Study of Some Multi-objective
Programming Approaches

Abdallah 8. Al-Azzaz

Associate Professon, Quantitative Methods Deparinent,
College of Business and Economics, King Saud University,
Oasseem, Sandi Arabia

{Reccived 14/6/1418H., accepted for publication 3/1/1419H.)

Abstract. A comparative study of four multi-objective programming approaches, namely Goal
Programming, Multi-objective Lincar Programming, Fuzzy Goal Programming, and Fuzzy Multi-
objcctive Linear Programming, is presented. The paper attermnpts to examine these approaches, con-
trast them, and describe the advantages and disadvantages of each. Anexample from the literature is
used to expound the primary differences among the aforementioned approaches with respeet to deci-
sion maker involvement in model formulation and solution procedure. The results indicate that each
approach is appropriate under certain operational setting and that there is no single rational multi-
objective approach to all types of multi-objective decision problems.
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