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o +gc,+wnh = wnT+y (A.D
2T, 22T, B (me+y)/(wnT+y) EEELT, (AD) OWBIZEEIITB L,
Ecl+chz+me-r—n—h = womT+y (A.2)
EBBo L7ehoT, (¢),¢,h) €EB X LT, (Eey, Ec,, E(m/n)R) € B, k%%,
RT3 m ORFOMBEAIEDORE (', cf, h™ L¥1IE, (Ec,, Ecy, E(m/n)h) € B, &h,

UI(CI”' c;n, hm) 2 Ul(gcn Ecz. E(n/m)h)

v—1
= E[%] Ui(ey, e Up(h) for ¥ (ey,cy, h) € B, (A.3)

L%, 1272l 2FTHOSRE U, v RAKX, U, D 1-v RKAKBIZL 2, —FK. Uley,c) 25y RRAIK,
Uy(h) 81—y RERTH B DT,

U (el e Uy(h™) = E[%]HU[(;, cr _Cz )Uz(——h"') (A4)
BBILT B,
Ea (ADAD & ")
U.( cr, "‘)Uz ——h”‘) 2 U(ey, ¢)Up(h)  for V (¢, ¢, h) E B, (A.5)

kb, LA, ((I/E)cl. (1/8)¢,, (1/E)(m/mdh) € B, THBDOT, (A5) LW EkHn ORFOBER A
1LRIBE DR (¢, cf, h™) i,
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(e ¢k h) = (el e g h™)
ERBEND, BEIZE o T, AXD ) DBFIRET,
Rz, BN n OFREORAHEKRCRE
max U(c,, ) Up(h)
sub.to ¢,tgc,twnh = wnT+y

D—FEDOEBE T Ty V1R BErRAVWTENTA L,

0

?":(e,, D Uy(h) = o (A.6)
%’f(c,, U (h) = o' (AT
Ul(cl,cz)(fi—zz(h) = a"wn (A.8)

Lk,

Z T, B m ORFOMERANAEDEE (¢ el k™) L+ 2 LEEHN 2 ORFOBRAEALMEDOMR I
((1/8)c,, (1/E) ¢y, 1/E) (m/n)h) THREB I EFAFHoTVREOT, HARKILO—BDOZE (A8 122w
T,

1 nl @0 1M uy_ »
Ul(Ecl,Ecz) ah (Enh) a"wn (A.9)
(e, c;)%(m = a"wm (A.10)

BT B, U,(-) v RER, dU,/dhid —v REIRZOT, (A9) iE,
(2] titer ey Lo ) = o (A.1D)
LEXMZ LI LATES, (A1) % (A10) THBZ EIZL ST,

a" _ [ln_:ll—u
a” n

PBELNE, INHBEILNUA)TH 5,
Biglc, BEOBEHN 2 ORFOKBEBFENG)DL ) IRELILERE ).

RREB U (c,, ;) Up(h) I—RAXBRTHZDT, +47—DERLY,

U,
dh

BT T 5, iz, EOMBREABEO—RKOLENE (A.6)(AD(AS) 2RATAILIZL-T,
¢, +gc,twnh = Ul_(cl.fz#jz_(h_)_

b BERACHEORIIH AR KELTNME LT 50T, LEFANGR(D @AY, EET
HHElRE (A1) &1,

%C’i(cl,c,)Uz(h)c,+%’c]—l(c.,cz)Uz(h)cz+ UCe, e 22 (h) = Uyley, e Uy(h) (A12)
1 2

(A.13)

U,(c,, ¢) Up(h)
aﬂ

wnT+y = (A.14)
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PHALT 2, ZORIHARKILO—BDLY (A8) #ZBT+5 L,

U,(W)wn
= 2222/ Al
wnT+y 4,/ dh (A.15)

Eh%. 3613, (D) W 1—v RERBETHE 95, +45—DFEHELD,

av, , _ ., _
dhzh— -0 0,(n) (A.16)

WY D, (12)(13) & ) aUy/dh % ETHIE,

wnh
1—y

LY, ZORXE R IZOVWTRITIZ, AXOG)HESID,

wnT+y =

iR 2 - (43)DEAFROBEH
EFMHDI, MELMIFET 2HEOROWARKEO—BORGFEM L THBL ., B2 ORHD
AR AILRIE L,
max Ui(er, c) Up(R) Uy (G)

sub.to ¢,+gc,+wnh = wnT

THZDT, 777 Vafklika" L, YEBAMEO—BORLE,

L (L D UMWU(E) = a” ®.1)

Cy

B e, e WU = o ' (B.2)
Cy

U,(c,,cz)tz—(’{zU@,(G) = a"wn (B.3)

L%,
KEOBARE U, (], D UM UG) 1KBL T, Uile,, ¢ Uy(h) H—KAXERET 50T, +45—0
FELY,
Uil e U () = gC—U (eh DU+ % L eDUIG+UCC D DB By
PRILS B0 ZORIIRRAMO —BORH (B.1) (B.2)(B.3) £/ TU.
Uil D U = %:(c{'+qc;'+amh”)
EhY. S50, EETHHNR SERALMEONS) Ly,

RGN A % (B5)
LERA B AT,
—H. U(O) i u RAKBIBE DT, 44 5 —Demirb
% = ”TUa (B.6)
»ESND,
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M a AU "
U (ct, e U,(B™) dG‘" =aamT%
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