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oromethee II's continuous extension

on(a) = ﬁ Z APy (a,b) unicriterion net flow score
be A
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small abuse of notations



oromethee II's continuous extension
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approximation models
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PLA

plecewise linear approximation
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approximation models
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empirical distribution-based approximation



empirical distribution-based approximation

n () = / AP, (4, ) fu(€) de

iNntegration by parts
empirical distribution of evaluations (needs sorting)

CDF by numerical integration



empirical distribution-based approximation
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simulations

experimental exploration



simulations - setup

Parameter Value(s)
Number of actions n 10, 100, 1000, 10000
Number of criteria m 5, 7, 10
Ex post approximation models P3R
Ex ante approximation models PLA, EDA
Runs per instance config.  Nijials 100

NO correlation petween criteria
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simulations - results
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simulations - results

—it jaE e Complexity

PROMETHEE Il | 100% 100% ol n?

100%

EDA | 99,9% 99% 0,077

PLA 84% 58% 0,003” n

0,01%

10.000 actions / 7 criteria 100 runs  mixed distribution
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empirical distribution-based approximation
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iNntegration by parts




empirical distribution-based approximation
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Vr(y) = {Aph(yaﬁ) Fh(ﬁ)}z B /y =2 (0, 6) €)1
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empirical distribution-based approximation
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empirical distribution-based approximation




empirical distribution-based approximation

Yr(y) = APy, 1) Fu(y) + 52 (/

empirical cumulated distribution function

Fy(y) = Fi(y) = 2 Ni(y)



empirical distribution-based approximation

n(y) = APy (y,1)Fr(y) - phECIh (

numerical integration function (Riemann sum)
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