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Study of similarity measure-based fuzzy
nonlinear optimization problem for credit loan

YU Zhao-ji*', HU Xiang-pei', MAO Qiang’

( 1.Faculty of Management and Economics, Dalian University of Technology, Dalian 116024, China;

2. School of Administration, Northeastern University, Shenyang 110819, China )

Abstract: The fuzzy vector of credit multi-feature evaluation was established, and the relation between fuzzy
subsethood measure and similarity measure was analyzed. A calculation formula of subsethood measure was
proposed, and then, the calculation formula of fuzzy similarity measure was induced so as to remedy the
disadvantage of conventional ones. Furthermore, the fuzzy similarity measure-based credit evaluation function
was established. On the basis of this, for the credit loan problem, the fuzzy nonlinear optimization model was
established, the interior-point algorithm of the model was given, and its convergence was analyzed. The
example results show that the similarity measure-based fuzzy nonlinear programming model was suitable for

solving complex problems, such as credit loan optimization.

Key words: similarity measure; fuzzy; credit evaluation; nonlinear; optimization model



