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x THERZEM (Q, Bo, P) 2 bl HIZeR (T, Br) ~OWHIEZE L, X 2Q 225AND
Bgrt5h,

b LEHE h: A - IPFET T, TIZER (A, Ba) & (Q, B, P) 75 (A, By) ~O
B X377 77045 VT AERTH b,
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X ZQBPBANDEZRET Dy Y e QI LT, 77 V4 EAXQ) DAY=y
TR ix(w) D5 HBAEL f(u;0) 123 L Tuxy(u) = flu;z(w)) EERINDETDH, TC
THIRELT O, #£ 0, DEZX f(u;01) # flu;0) RV IDROLEXET7 74TV F A
EHTH b,
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Py minimize c'x

subject to alx=1b

x >0,
ZZTc=(c1, ,em)t,a=(ay, ,am)t and x = (z1, -, Zm)".
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EYRAEVIEIVETI LV, FITY2 D fUTTHA V) 77 VA BEG &%
FThHo GOUREMMEZ KDL ) ICEET bo
Iy (G) = Sgpnﬂn{uvwﬂy%ucmn}
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Py :  mazimize —cx+ Q(Iy(G))
subject to P(Ily(G) > h) > «
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*(h *(h
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Py :  mazimize —c'x+ Q(h)
subject to P (ti(x,h) < d(w) <t1(x,h) +T(h)) > «
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x > 0.
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i, St +T) = f(th)

TMERBEEREM TSRS TH A, T bbbt <m TIHHEMEMBEKTHY. ,>m
THHERARIBAE & bo B = 0 27T 1k LT HE. f T —DIThkE Y,

s(ty) DWRITXDEZ 1 DL Ik D,

% 1
(21 —o0 || O +o00
sh)] — |+ 0 | = | —

Lo Ts(ty) > alk iz HHEHIL,
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Y(h)” = inf{t1]s(t;) > a}
Y (Wt = sup{tils(ts) > a}

L72hSo T, Py ROME P ESEME 7 b,

Py : mazimize  —ctx+ Q(h)

subject to  wvi(h) < alx < wuy(h)
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ps(h)™ = 10h—30 (0<h<1)
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P minimize Sz + 31
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Be(2,2) DHERFBEBE 62(1 —2) L 0. s(t) = [T 631 —a)de = 6T (1, — 155)* —
IT(I*=3) 7%k 2T a= 2L, s(t) = a% itz LT RO A Ly (h)E =
(1~T):¥:a/12—%T2—2—(% ’C_‘W)éo $72. T(h) = 2 1—-1;—2h— 6 4y = 3.7;1{?;021'2 _ % -~ % Thb, X
B : '
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LBWT3ETRLAEYHAVS EMEITRD LD BRI,
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5 FRPL & FLP OLE#

#1128 % FRLP & FLP Bt 272012 kD £ ) % FLP OB% 52 %
np(b) = R((b - 500)*)

1— 5t (0Lt < 35%)
Rt — 352 = —
®) { 0 (t < 0,t > 35%)
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