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={veR"|d(v)=0} TEET 5 L ROMmEE
(polar cone) »EEHK 2,

B ¥ ¥ W R 47-3

FagE
NC)={¢eR" <6, v <0 VvET (1)} (5)

=cl{=13d.()}

EEICITRORRICET 3,

Nax»:cluﬁxnnwi%rwazo,
v'1C atx',x > v —0).
#l, C=RI(={xeR"|x,>0, i=1,..., n})
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T2 (5], » BURED, (RE2), (KFE3)
EWitzL, Cwy) BFEEERIN,

w*(x)=max{y|x€ Oo{xlexZC(w,y)}} (6)
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A—j(uicx*)_yi); i=1,..., m,

15>0, u,(x*)>y,, i=1,..., m, x*>0.
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(P2) V(p)=maximize u(x)
subject to pTx <1,
x>0.
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4) 0 KHL, «*=min,{Vp)p x<1,
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DIEARRE x>0 WEFIREFF O, 0

WEEM . LG CCR" TERSLL
EREEK f &, '€ C x?€C 0 < <L,
e fet) w5, fAe+ 10— fx') 7
5IFMEREM L D,

Z DEFE X Mangasarian [14] KX 3bDT
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5 [5]. u PUREL B/ LEICHEM &
35, ZTOB u 13,
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7ol pTa=1. 0

LIATRIICES> T, £ERH wRI-R
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subject to g, (x)>0, i€I={1,..., m},

x>0.
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EH6(Arrow-Enthoven @+ % % IE ) i 5R).
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3 WAL TEIY 5, 0

5 S@OMNE

SEE BTG O H & SRSk 3 i b AT
BREPZEETFTNVOEREETHDTHEH, ¥A



64(516)

RS BB B i D W T DX ORIEENE
ZoNb, P2 ITEERWIC I OFED LT
ERERCEMBMRE STV 24, &4 OB
HHEMIT H BRI Z ORIV EMTH % %2 M
SARARER M CEBERTY 3 LHHEBE
Vo X, LELERSTEET 5 A3 B
W MR REST S ORERTH 58, B
E£E5FPLEVNVES LTS Vial[21] OIRHEEM
RIS IS & 2 BENICEE R Phu and
An [17] @ s-¥EM(EEM)BEKFEDOHERIE 2
BNBETHDD, X, MATRURERHEOTT
Dt ZEOEALI LS BRESHT T3 2558
DHBEEEbhs, EBSHHE R U e
BHFEEE 2 TEN, FESAEIREL L
T huA FRFEEEZ2FAbH5 B0
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