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Example � � ^&l>�&[z\>b&[z]_^&l>l>^@aGV1d@��l>V>d&[CXL`�j@`_^@�&`_XCikm

0,,

62

1832

124610max

51

54321

5321

54321

≥
≤++−+

≤+++
++−+=

xx

xxxxx

xxxx

xxxxxz

�



�o[taGV1l>l;\>`_r�\>^�W5^@l>�&[t\1b@[ e@v&XClYp&[CcCXLv@W5[tV>\�V>Wh�&^@V>d@��\>^�b@XC�&[ ^@d@l>r�\>aG^ �&XC`PV>XCp&l>[CW�XCd@e cLXCd p@[tW5^@l>�&[Ce�&`_XCj@b@V>cCXLl>l>r&m&�;b@[�e@v@XLl�V>W��&^@V>d@��\>^hp@[L�

0,

)5(1223

)4(1

)3(4

)2(6

)1(102

618min

21

21

2

21

21

21

21

≥
≥+
≥

−≥−
≥+
≥+

+=

yy

yy

y

yy

yy

yy

yyw

�o[k]PV>d@e \>b@XL\ � � f����YV>Wz\>b@[h^@j@\1V>ikXCl)W5^@l1v@\1V>^@d�XLd@e w � � � m �Gv@XCl1V>\>r�\>b&[C^@`P[Ci�V>ikj@l>V>[CWG\>b&XC\�\1b@[~^&j@\1V>ikXCl�&XCl>v@[�]_^&` z V>W��&^@V>d@�~\>^�p&[�\>b@[GW5XCik[ z � � � m � d�^@`_e@[C`�\>^�]PV>d@e~\>b@[�cC^@`P`_[CWnj@^@d@e&V>d@���&[CcC\>^@` x aG[�cCXCd�v@W5[\>b@[�cL^@ikj@l>[Cik[Cd@\>XC`_r�W5l>XCc��&d@[CWnWu\1b@[C^@`P[Cikm~�;b@[�^&j@\1V>ikXCl W5^@l>v&\>V1^@d ^@]�\>b&[�e@v@XLl V1Wu^@p&\>XLV>d@[Ce V1d�\>b@[V>d@\1[C`_Wn[CcC\1V>^@d�^@]S\>b@[�cC^@d@Wn\>`_XLV>d@\1W ��� �SXCd@e������_m&�;b&V>W�V>ikj@l>V>[CW�\>b&XC\ 0,,;0,0 54231 >== uuuuu m �}[CcCXCv&W5[
^@]t\>b&[ cC^@ikj@l>[Cik[Cd@\>XC`_roWnl>XCc��&d@[CW5W�\>b&[C^@`_[Ci aG[ �&d@^@a \>b@XC\ 0542 === xxx m � ]taG[uXCj@j@l>rq\>b@[LW5[�&XCl>v@[CWz\1^ \>b&[h^@`PV>�&V>d@XLl�l1V>d@[LXC`Yj&`_^@�&`_XCi aG[h�&[C\�\>b@[h]P^@l1l>^@aGV>d@�tW5r&W5\>[Ci \>b@XL\)cCXCd p@[kWn^@l>�&[Ce�p@r Gausian
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a) �_� ��XLd@e������Sb@XC�&[z]PV>d@V1\>[�["!@v@XLl�^@j&\>V>ikv@i
b) �_� �SV>WYv@d@p&^@v@d@e@[LehXCd@e������SV>W�V>d@]P[CXCWnV>p@l1[
c) ������V1WYv@d@p@^&v@d@e@[Ce�XCd@e��_� �SV>W�V>d@]P[CXCWnV>p@l1[
d) �_� ��XLd@e������SXC`P[zV>d&]_[LXCW5V1p@l>[
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Given:

1) 0, ≥≤ xbxA

2) 0,0,0 ≥≥< yAyyb� V>\>b&[C`�����V1WY]P[CXCWnV>p@l1[Cf@^@` � �SV>W�]_[CXLW5V>p&l>[Cf&\>b@[Cr�cCXCd�d@^@\�p@[z]P[CXCWnV>p&l>[zXL\�\1b@[zWnXCik[z\>V>ik[Cm
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≥≥ yAy
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feasible.

� AC:@��ALO_DCM1�CE@<�M>H�O_ACD"��DLACO_E&O_M1:@H .
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