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2 BETI39MWE

B %507 — 5 & RO BHF ORI IE FF(Factor
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i B A  HIRASE Keita
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FiEERSD. A& SO D MBEOUBET S &
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. 22T, BHOERZEAFE LI LB oM
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a : 245 DMUDES (e =1,2,...,n)
m c ANHBHE
k : WHABH
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‘ (r=12,...,k;j=1,2,...,m)
Vigt = AN TET A B

(i=1,2,...,m)
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b (A
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Z Yeat * Ura.t
ha,e = TT:?‘——_“‘ (1)
me.c ‘Via,t
i=1
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me,:—n * Ujat
i=1
k
Zyrj,t—-] Ura,t
=< (J #0) (3)
inj,t—l Vig,t :
i=1 .
Upg,e 2 0 (r=1,2,...,k) (4)
Via,t 2 0 (t=1,2,...,m) (5)
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hai—1 = Z=5 (6)

HER

k

E Yra,! ‘Ura,t—1
r=1

m

E J\,iu,t * Via,t—1
i=1
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Z Yr;,!-] * Ura,t
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,

E Xije—1 Viay
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Ura,t 2 0 (r=1,2,...,k) 9)
Via,t >0 (i=l,2,...,ﬂ1) (10)
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