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1 RBUdIC

REZALFEHL LUMBLIBX2FKELARERESMNELRAR T 5. X
i3, WEREIMICE I A MAIRMIL D OB X RUUNMEHBA 2 B/ME T 3 RNEE
-MEBIABREKRDBZZLTH 3. o

MEEEEEL 2 REMEIX Barlw and Hunter[1] OWRICHED, MRBL D
AENABXNTETWS, Tabata and Nishida(5] IZHIFRFIBARBODL T
(t, T) -BOROBR B AL ~. Phelps[3] ZHFHMTEHBARGOD L
THRRBEXRAL FHRBZBANSLVWHBAIKO VTt - REORE N % EH
U7. %7, Ohnishi, Ibaraki and Mine[2] ZHIFRHEHBAREOD LT
(t, T) ~BROBEHEAMML 2.

AHRETE, PRFHTEHBAORAE VT, BRACHTIABNRREL K
REEITHEPIFRLILIZIDFRTHALVWHIREDODBET, (t, T) —-BH
OREE AW T 5.

2 EFNERALETERX

REZZ, YATAPHRLEZLZLZBWTHERBHIZBEWTHITO I LAHR
5. BRRICETINGERIQURMBR LFEN, C; ORAZETS. ¥k, B’Y
Fics it MBI FHIE R ERIEH, Cp OBAZETE. MhOoWMBRICE
THY AT LRHRIEBEDDLT S,

NERRZ, YATLVBERLEL EOARIZTOIRT, ¢ ORA%

Bed. FEL, MERIIDYATLOBRERRETINVERRIEDLRW.

RELLTRBERLPMEOAZREL, RECIPIRUMIRRTESIDLO
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b
FHLR, YATLAPHRORBOLEPLSEBBLABRBKMOZ L THS.
"o, SRICIZER 0 TH3.

VAFLOBMBEMOSHEMEE F), EHEME 2 F(O=1-F(x)& T35, i
DD F(x) 3EEMEAFE>bOLLTENRE (X)),

¥k, BHEEMBE 2)=IX)/FX) TEY.
FROYATFLAIZHLT, KRUMICB I 38URMLEY OREBRAEZR/NCT
35/ EH  MBEABRERDIZLAMBELT 5.
UTORERERS.

[Assumption Cost-1]

[Assumption Cost-~2]
Cf>cm>0’ Cf=Cp (2,2)

[Assumption IFR]
A(t) BEEPTHS., (IFR)

[Assumption IFR-C]
A(t) BIEHAPHHKETH 5.

{Assumption IFR-I]
A IEBRHENDPOEKETED t KEWMEBEXKICO L EOEENERATH 5.

[Assuaption DFR]
A(t) (ZEMMTHS. (DFR)

I CHNATREBBIZBWTILLAIBRATWE LS, 5 g LMK vx)
PEAELTREARFEX L RITh S
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T 0sinf_ {§ [£(s)v(s)ds+C F(D)-g § (F(s)ds) (2,3)
0<KTS :
v(x)=min{inf {C st STf(s)v(s)ds+C F(T)
TS0 P F(x) PF(x)
-g-- § F(s)ds} Ce } (2,4)

- | F(x)

EMBETI2LE, CORERFERP SRBINIBRNFBARKETHY, g &
EH-HFRMYEIBATHS. (HMZXIE Ross[4])

T, hER - WMBXBROIIAEEET 5.

B#EZ (t, T) —BFELE, $5 t,7 (0St<T<c0) 2L T, E# [0,1)
OMIcHEMNEZ > 2HEICI/NERE2TV, DLER [t.T) OMICHENES
S EZBIEHEREZ 2TV, XLLZFNITER T TFHRBXZTO5BRKTH 3.

BEZt -BREE, 55 t (0St<oo) Iz LT, E@ [0,t) cHEHFEZ -
'%Akm¢$ﬂéﬁh,ﬁﬁtmﬁwﬁmwmﬁﬁiﬁkmﬁmﬁi%ﬁﬁth
SBETH 5.

INEEDODADBE L IX, &mmﬁgof%ALMMf¢%§&hoﬂﬁvﬁ%

Biz(t, T) -BREWIHBEIE, BEZ2 (L, T) -B%K, BEL2t -BR
HULLRNEHOADHRROMIANOZLTH S, £k, BIZt-BREWIBE
W, BEZL-BRDILIINEHOADBROZ L TH S.

3 BREBE
kDE5% g, t, T ICHMIsMEBER0REER 3.

%1
g=Cy A () @3,1)

lim {C,-Cp- C.S:;).(s)dsmt}ﬁo (3,2)

t—>o
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#2
C,~C4-C, S 5,1 (s)ds+gt=0 | (3,4)
| F(t)-g§ [ F(s)ds=0 . (3,5)
#3
— &AM (3.6)
C,~C;-C, § A (s)ds+gt=0 3.7
| cmF(t)—(cf-cp)F(T)—gS'{F(s)ds=0 (3,8)

&5k €0, PBARABLT, KOESB &, t BT HME
DREERD.

1’
§=C A () (3,9)
[: li:m{'cn—cf-cm § El (s)ds+gt}§0 : | | (3,10)
*2° .
—  0Sg<C A () (3,11)
€,~C;C, S 32.(s)ds+gt=0 (3,12)
C,F(t)-g§ 7 F(s)ds=0 (3,13)
[Lemma 1]

Assumptions Cost-1, IFR-C ddb T H£1 %2#HET g & t BELETIIE,
INEBODADBRNEBETH 3.

(Proof)
g=le(°°) (3,14)
LT



v(x)=Cm-CmS gﬁ.(s)ds+gx

PREEFERAEMAET LI DRI,

[Lemma 2]

Assumptions Cost-1, IFR-C b & T %2
BEZt -BENRETHS.

(Proof)
2 DK, tizHLT

v(x)= [ %WNEAQMvﬂbm,

Cf,

PREEFREAERETI LI DN IID.

[Lemma 3]
Assumptions Cost-1, IFR-C ®dH & T %3
BEZ (t, T) —-BEIBHETHS.

(Proof)
3 O g, t, TIzLT

v(x)= [ %mﬂiaumyavn,

Cf,

PREEFEXZHAETILICE DK IO,

[Theorem 1]
Assumptions Cost-1, IFR-C &b T ( t,
6.

(Proof)

97

(3,15)

O

AM7ET g L t BEETHIE,

0<x<t (3,16)

tSx<oo (38,17)

O

MrEd g t, T BWEET I,

0<x<t (3,18)

tSxsT  (3,19)

a

T) —BROPIZREBRRIFET

%1, £2, 3 OENAP—DOADPBTENIIDZIENIE,
Lemmas 1, 2, 3 OERZHWTHEHENEHXNE., O
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{Corollary 1]
Assumptions Cost-1, IFR-I DL L TREELR (t, T) - BHEINBHETH 5.

Z i Ohnishi, Ibaraki and Mine[2] DERTH 3MH, :_ntij:éafﬁio)%)a
T %3 4%#ErEd e t, T WRIEETAHIEMPOERDILD.

[Corollary 2]
Assumptions Cost-2, IFR O & TZt —BEHIHEFETH 5.

Zhix Phelps[3] OERTHEH, ThZLEREDOH LT 17 LK
X R2 PoMhp—ARLERIT LI MO UD.

[Theorem 2]
Assumptions Cost-1, DFR O b L TIH/NEHOADOBENRETH 5.

(Proof)
g=C_ A (o) | (3,20)
LT o

v(x)=C ~C_ § o A (s)ds+ex (3,21)

MEAEEAFEXA4MAIZEIZEDEDID., O

4 ¥bdic

AFETIZ, EREOSHENPIFRLLIEDFRTHIBEDAZHR .
HERMOA ML Tk, IFRIZOWTIRIFRA, NBU, NBUEZW
SREEDEWISANBY, DFRIZOWTEDFRA, NWU, NWUEZW-
FEDBEWIIANSE S, 2OHLEIIAOBT (t, T) ~HEPt -BHER Y
DREOREENTEZMISHOBETH 5. |
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