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subject to
x; <5
2x, <9
3x+2x, <12
x120
X, 20
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Minimize HSi: 1 Di(x) = p1(x1) pa(x2) ps(xs)
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subject to
x120,x>0,x;>0
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Sf3(s3) = .

min p3(x3).
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n=3:

S3(s3, X3) = p3(x3)
1
X 0.8
0.6 0.6
X y 0.4

S5 (s3)

S2 (82, X3) = pa(x2) * f57 (52— x2)
1
X

S, x1) =pi(xy) - o (51— x1)
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1. fn*(sn) = . mllns {pn(xn) 'f:Jrl(Sn*xn)} EZXEI% f;’l*(sl’l) = . mllns {pn(xn) 'f;:Jrl(Sn*xn)}

2. fn*(sn): . %nlns {pn(xn) +f:+l(sn7xn)} &% f;l*(sn): . %nlns {pn(xn)—'—ft;ﬁJrl(Sn*xn)}




