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Estimated Stochastic Linear Programeing
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BREHEGIBI2BERRERIEZFIFIOHNPABEROTCHDLDRIT NI
ZE5RVWEANEL, BEREFLLERHBIBECRECFIRWAENLD T
BHLRBOZ V., COEIBFRER 4 BALMEORREEDO —DIcHE
5t B ¥ (Stochastic Prograaming Problem)¥ & 3, MEFHBmEIZ. BEFHEM
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DEBABHZZ L Offifti (Expected Value of Sample Information, EVSI &
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3. BESHIXMOB S (H. Morita et al. (1987))
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BEEEERTETHS S, TITR. ROLPHERBVT. bOANEE
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LP: Minimize c’'X ;

subject to A x=b, b~f () €3
FRERDPAORELZEZL. £ () BRANGA—FEL2EBALAEERDHOE
ERBEERT. CORANTA—YERHEEL., TOBEEBKIREI > THHWIEE
FCFEMR B,

Minimize Maximize c’x
f €3z

subject to A x=0b
FO2RYAI—RETFNIZ

P: Minimize Maximize c’x +
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t%% T o |
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xﬁ(Nfl,) IB(N—l)

FEA. COLEOREIN-AERDPHBOES RZZKRTE X B,
F= {N(,u,dz) | (,u,crz) €8} € ZF

REOKREZ25L 5. AMEMTIRAECTEXCKEL S W EDES
FBIENTEB, FHEMTIREORRIUTOMBTR &R 5,

Maximize L==X d_(A.x—u.)2
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i1 i~ i i i i i
A> A

. 0
Wl 6 ic A ol XICERBELTWS, 5. 12(3/2)'100)2: EPiRNMEEM
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THBEDAEWSI WS LEXTHRMBHET S, PREREMEER B2 L.
PORBAKCBMULTEBE TS 52 EM6. COFETEBNIC KK RERN
BoNz, LALL BXEBITHEVEDUTOLIZBEAIHNLEL S
5. ¥¥. d. 5. BMFWHERETER. BAOLOEA LB, A2
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DrE i=p+1, o, mEHLTEA X -4 #0 THURERS Z L,
FoT. UTraTi5 2885040 o nHOMELS8cA,. 20820
BREEONTRLAWLONELE LS 3.
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P
m-n<p<mors I disxAx-z)/(aA-d sHi=K
i=1
A1 ,u1¢0 ‘1.=1, L R P‘
d s2 id s2
P P p+l  p+l
| m 9 - 2 22
T p=mdE X ) d.s (A x~-u.)/(A-d.s. ) =K
: : i=1 i 1 i i : i i
d s®<a1< (3/2)2
n f |ax

COMEOBEREY VS NHELAKRELEL, BADATI AP &b
DHEOBRERICEITNTO
g®::777Xﬁ®%T»€fV7V77ﬁg(P{T»)
Minimize f
subject to Pr. (Zc R ) 2a
| Eaix1 b, 0 £x . Sb |
ST, cARAEHDHECHROIBELER. ICHALE té'O(nlwn)Tﬁ
WAz rvRULE, (H.Morita, et al. (1988))

4. HEMBE - EHROREETISE
BB OEMMEOMHROERA KD FVEREILAERT VR WL &,
EOREHFHELUTHRARENRSA VSR, B XB3BBRACBENTA
BRAGKTHILE, BAANXKH L THBEET 2 QATHIY=8"X
+emawsnaasw ERAFICED EORI-R (LS) TR
B= (X'X)'x'Y o | |
THExbh. ERAEN (8,02 (X'X) V) pit>4eBL s 5. =2 T.
XBANTF—HTH. YREARI FLEZEL. YT ARRNEL TW 3,
LSH#ER SO MRERSE |
(ﬂ—%»fv*(ﬁ—k)gannuu (4-1)
THShIZHEMEAB L2 5, 3%, ODRERL x=70EHEHIUTICRT L

TRz OEBRE LTE 26N 35,

As N . Y x7
B"xivnF n(ar) vVoOoX TV X : (4 -2)
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4. 1. HOMBEI I RAMOBE

WL st E R A
Maximize c’x
subject to A x=b, x20

CBWT., ENEEOBREc P XH0EA4 - 1)RiIck->»THEL. BED
RATORBEILEHIZIIZCY IRAETFNA2ER B,

P: Maximize Minimize c’x
X c .
subject to A x=b, x20,
(c-c¢c) V_l(c—c)‘SK

CRECBREOMELAE. XCHTIRALHMERCENTIXA—FiZboR
BHBHEPI(c)ER), TORMEE (CHIEINBEZCONMEBTH
3. $/#. cikBMTARNMLMEPITIRPI(c)OREME (c)ERMET 3
Tl B B, X AP C)DBETHMET B L&, £ (c)id

f(c)=max[(§i)’c] ‘
THb. POBBBMBELLTXANSA—FICHOMEP 2(x)

P2(x): Hinincize x’'c

£

subject to (c-—c)V_l(c—c‘) <K

%Ex 3, PAX)OEe 12

* K -
c = Vx + c
vV x'Vx

run. PUI-OOREMEGOILNE, PIOEREEBEERLALER
ERIOPELEZORERORFITED.

POBRERX

* E S I |
s P2(x YDfc M (cD) —(cB) B DLO #@#~rd¢

Bhhb, LR LEEB 2B ATEA BN 35T, PI(c)LP2AX)IEX
Bz, U Tle®07 NI X LHETRT,
Step 1. coyMfic ¢ LTLSHERCEE B, k=0, J=g,

k

Step 2. Pl(c )2 M. z20MArx e 33, x5 cInbiEstep 4.~. %5
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THBRIET =T+ {x") & UStep 3.~q

Step 3. PZ(xk)%ﬁ@%\ %@ﬁ%ck”t?%o k=k+1&0LTStep 2.,

Step 4. b L. x =x"noir. x"GHEPORERELD. BT, 25T

BihIE. f(c)=max [ (x%)’c; j€J1eLTP2AME,
tomrc ™ e 323, k=k+12&L TStep 2.~

4. 2. HWRANKAOBE
BEHEHECHNADS> b, —DEYZORBAFRATH 2L > 2ME%
%25,

Maximize c’x

subjecit‘to A x<b, B8’x=7%, x20
SCT. BARHOBETHAEL(4-2)RiIck> THET 3, (4 -2)R
THEXNZEFERMELI(C| X)L ETBE6E. B'x=27 % n€I1(C|x)
LBERRBILIET . COLE COMNRRTOORBBHEKE, (x)2
7tg(x)27 THFNEHBERT I LIcR5. B, ThERENHEY
(reverse convex region)%#% 3, FNGFERNEORERIETIRBEOER L
TLHZ AN TED. BXOMBIBWIRKOEIRE 3. ¥¢. #
EEhAMEEP L EORMMEP £ E&HT 5.

EP: Maximize c’x

subject to A x<b, gl(X)Eﬂ, g (3()277, )(g:_>o
P 0 Maximize c’x

subject to A x<b, x=20

2EHT 5. ERTTEHED, D k95L& P ORERIFEPOXTH
E“éﬁ?’@t;ht%EP@%iﬁﬁl—iDO@?}ﬁtffﬂﬁgi(x)=17_ DREORICEFL
T3, oT. DONMEBIPBRTERE T 2ETTRBRICLOMBEORI M
BMEPOBERBRIIRAZ LN DbME, T T, %%Wﬁ?%@DUﬁ‘Bm%/LTIHE&
UBRIEAEANZZ L2 TDOLBIZHAITWTYL, MAPFHERZH 3L
AICREEEZBETIHPROPNEFELT L. KEHOYRFEH ARG
NELEOMEP, %
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P Maximize c’x

subject to "X € Dk

L, TOBREMRZEX L TB, 2T, YRFPEH & Dex ¢DEZAHT
52k, fe x 1} mfﬁﬁbzﬁ')‘bﬁiﬁﬁc’xkt:ﬁm@'@ﬂlﬁ’d‘é:& %
RRT LI RDB. D OFFEER. HRAKABIURTTREZ LORE
OFT. TORBETNVNIVXLBUTOELIRRE %, '

Step 0. k=027 3,

Step 1. P EME. TOMEX LT3, X, €D256EX REPORAME
B0, BT, E3TBPRE. x HBETED OMAERD, s,

2 n k’
k"..’sktg‘éo

Step 2. (Xkﬂ‘Dod)ﬁﬁ_tb:EZa &) Xk%IE}.’—.it LDOJ&%Uﬁd\(D§W

N

WM E{ED. EORMEMEE (X)=7 LOXAY,.i=1,....n,

ERDB. T2bb. BilHLT. yi=63 (s?

J
K k xk)+x yid

—pnd

S_ | i_ .
kL Ok—mln-{velgi(e(sk x J+tx,) 27} TEXBH
5. COr&E vy, i=1,...n #BIEFELIBTYER T 5.

(xkiJiDod)EﬁJ:t:&hZ %) xkk %@E‘é&ﬁﬁf—iskfﬁl,...,n
POETELIHEBEBEED. {-O)IEE&@JI%EIZEHK}: T3,

OEFTRHEED =D 0 H_ EEH

Step 3. QIRFEH &MA. P )

T3, k=k+1¥& L. Step 1.,

TOFNTYXnkkBE, BYEH MNP OREMX LETTHRED 257
BTz rHbRD. REAROH (X, ) ORDFOHT, BOMMOENKE

tﬁ@?%ié&%ﬁﬂ{x:}ﬁﬁﬁ?ézkﬁﬁénéoit‘{c?}
q
HEPOREMcC X KEREBTHRET 2 -Lid. RABIRDAOTE. 2

mwmp-o@ﬁﬁmmﬁiﬁﬂ%aka%v1@Lmﬁﬁbam:e\s
J"C'ﬁﬁi,tt&hxkii Step 2. IZBWTEHREIZ3Z M6, DowﬁﬁﬂJﬁ
HERTHBILIEE> TREAR S,

EAMIHET SHOP OREMX REEBO LREEEAREEP OE

~ & -



172

ATRBEREERVWED., COFPATYXAARFTHHEY B L EH5 0
BEBEBOTRARDEZDI X ORTTHRD~OUEX EEX 5. 23

X MERMERAELSHERSTRERALETES x= 7 ~ERET 3
LBl EOXER%2KD 3B, Zﬂii\ MO LEARIC—KEFEETRODIILEN B,
:@ﬁﬁk£ﬁ6§¥ﬁépktﬂﬁ%#tLTMX\%@ﬂ%xit?6oé

BIZEIWTRE2/ 32D, Bﬁ@xk_ltxkéﬁkﬁﬁﬁtlﬂlﬁt DEXRITBI

&ﬁ¥EéPk®ﬂﬁ§ﬁ8LTm2‘%®§%§;t?6o:®¢T§%X%
EFRESRHDOLHERTRX ¥ 5,

c’ ]

»o 1 s, 2
c'X c’'X

=max [c’x X X\

Xk ¢ Xg-r

% * X
c ’Xlii; c’'x < ¢ ’X:kT*iSU\ c ’xl{» c’x ODOric ’x:k—> c’'Xx

L5z enb b,

5. 4ORHE |
CTRRLVEETFNVRYUYTY UV IPRTLEBEEAELTWEDBOT, &
FTY TNV EMEREL ECRBOP»SERMLLBIREIZEZW, £
TCHYTY YT LEORRENTERZIES2BRNL T (REERHE,
RENLOBREAVWEFERZY) OMRESLEL R 5,
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