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Multiobjective non-zero sum games are formulated by using three kinds of
scalarization methods (constraint method, Weighted Tchebycheff norm method, and minimax method based
on reference membership values) and possibility/necessity measures, and the corresponding
equilibrium solution concepts are defined. It is shown that such equilibrium solutions can be easily
obtained by solving linear programming problems or convex programming problems iteratively. The
corresponding interactive decision making methods are developed to obtain the satisfactory solution
of the player from among such equilibrium solution set.
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