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Elooboc i €€060¢ SeSopévwy Ao omoLodNTIoTE PECO
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A

KateUBuvaon ekTEAEONC TOU TPOYPAUUATOG.

O ‘Evwon

Ta BaoikdéTepa cUPBoOAa TTOU xpnoihoTroloUvTal o€ €va dIdypapua pong ecival n éAAeiwn, 10
opBoywvio, TO TmTAGyio mapaAAnAdypauuo, o pouBo¢ kai Ta  BEAn. Ta opBoywvia
mapaAAnAdypauua cuuBoliouv emeepyaaia. Ta mAdyia mapaAAnAdypauua €icodo kal ££0d0
0edopévwy, evw ol pouBor attoteAoUV onueia ata oTroia TTPETTel va AngBei katTola atrégpacn. Me
Ta LéAn areikovioupe TN pon Tou TIpoypdupatog. To opBoywvio mapaAAnAdypauuo
XPNOIMOTIOIEITAI VIO VA TTEPIYPAPEI KATTOIa dIadIKaaia.
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Function definition:

R is the output parameter
a, b, c are input parameters
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Function call:

result is the output
parameter.

nl, n2, n3 are the input
parameters.
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sum = a+ b+c

R = sum/3
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Flowchart NSGAII
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Pseudocode NSGAII

Initialize Population
Generate N random solutions and insert into Population
for(i = 1 to MaxGenerations) do
Generate ChildPopulation of size N
Select Parents from Populafion
Create Children from Parents
Mutate Children
Combine Population and ChildPopulations into CurrentPopulation with size
L
foreach individual in CurrentPopulation do
Assign rank based on Pareto — Fast non-dominated sort
end for
Generale sels of non-dominated vectors along PF inoun
Loop (inside) by adding solutions to next generation of Population starting
from the best front
until N solutions found and determine crowding distance between
points on each front
end for
Present results
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Mapadeiyuata Pseudocode

1: P =solution.population(); // Population of candidate solutions

2 for i=0 to solution.population();

3: for j=0 to solution.length(); // length of solution vector: Ky, ., genes

4: ifrand (0, 1) < P, then // P, is a user-specified parameter named mutation probability
5: solution.set( j, random_asset(1, N)); // N is the number of assets available

6: endif

7: endfor

8:  endfor

Fig. 3. Pseudo code of the proposed mutation operator.
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] ]

Fig. 4. The proposed mutation operator.

Procedure NSGA-II
Input: N', g, fi(X) > N' members evolved g generations to solve fi(X)

1 Initialize Population P';

2 Generate random population - size N';

s Evaluate Objectives Values;

4 Assign Rank (level) based on Pareto - sort;

5 Generate Child Population;

¢ Binary Tournament Selection;

r Recombination and Mutation;

g fori=1togdo

o9 for each Parent and Child in Population do

10 Assign Rank (level) based on Pareto - sort;

11 Generate sets of nondominated solutions;

12 Determine Crowding distance;

13 Loop (inside) by adding solutions to next generation starting from
the first front until N individuals;

14 end

15 Select points on the lower front with high crowding distance;
16 Create next generation;

17 Binary Tournament Selection;

18 Recombination and Mutation;

19 end




