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Zc, i OBEREE w, BUEEFEER L O®E
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P1 Maximize Y =¢'X
Subjectto X, + X, +--+ X, <X

wx<w

x>0
Z T, c'=(cl,cz,---,cm), x=(x,,x2,---,xm)',

wo=(w, w0 w, ) THD.
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Uele)= L((c —d)U(c- d))
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ok =& TOYONAGA Tasuku
Fig & ITOH Takeshi
A EE ISHII Hiroaki
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BEAEIILL TOERENLELNS.
EHE 1

pele)=Llc-ayUlc-a))p e ¥ =C'x > A2
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t-6
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1
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P2 Maximize [],(G)=supmin{u, (»),x;(»)}
f y
Subjectto X, +x, +---+x, <X
wx<W
x=0
WE, BIL, pgiconT
£()= min{r | L(r) <t} (0<z<1)
0 (t=1)
ﬂ*(l‘)= 0 (t=0)
¢ min{r | 1, (r) >t} (0<z<1)
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Maximize A
Subject to x, +x, +---+x, <X

wx<Ww

d'x+(XU'XL (h) - p; (h)20

x>0, 0<h<1
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P4 Maximize c¢'x

Min Max {Lyu) X, 2 0}

X 4+x,++x, <X

a;

Subject to
M)I(yl)xl +'”+Wm(ym)xm S W

Zyij =)
j=1

x>0, y20
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EXTRY, TOREHMBEL Yy L L, y BbDIE
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Maximize h
R (y. :
Min Max RGy) x>0
a;

Subject to x, +x, +--++x, <X
1/Vl(yl)xl ++wm(ym)xm W

Zyij =i
j=1
d'x+x'U™"'xL (h) — u; (h) >0

x>0, 0<h<l, y>0
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