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1. F���sq�(> uqQiNn�*R~�Q{sA,eQi�q��(> �u~��|Rsq�(> . *Nnh0M, ldnB> v{8Y5Qi�q��(0d, G*h=q [1]�`Y-_ [2]�h+Æ� [3] T���^�lR��i. �l:��D	�G�Rq6�XCR|`�W; AB, CvlRZ�w, Qi�q��(> b� sC�>ÆJ[Rmq�:�$3. �;T{x��HeqRQi�q��(> (LFP):

(LFP) :















min f(x) =

p
∑

i=1

cTi x+ di

eTi x+ fi
,

s.t. Ax ≤ b.7�, p ≥ 1, A ∈ Rm×n, ci ∈ Rn, ei ∈ Rn, di ∈ R, fi ∈ R. Ge X = {x ∈ Rn|Ax ≤ b} uq��℄�8.�r eTi x + fi Roi�9_E℄�{C, bW�R x ∈ X � eTi x + fi > 0 26
eTi x+ fi < 0. [�E*1~� i ∈ {1, 2, · · · , p} oQ eTi x+ fi < 0, � −(cTi x+di)

−(eT
i
x+fi)

#I cTi x+di

eT
i
x+fi

,
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, AM M u~�7sGR=�, #eb��R x ∈ X ,

cTi x + di +M(eTi x + fi) ≥ 0, > (LFP) R�L"�. �A, 7�"k~	i, G℄b��R
i = 1, 2, · · · , p, v� cTi x+ di ≥ 0, eTi x+ fi > 0.A2, > (LFP) {8Æ�d�n%h�[, 7z/{Tt5Nnh�[, o> R6`0E, �AvlA�> u�{R. �;5��q��(> R
�~�sA℄℄Æh. zK,'�	\`RxU��T�> Z*5ATH> , Q!��/�
!R�UbTH> 3����!���g
5,  3�A(k�,:8	5�> ��{yH℄RQi
5�(> . h!, ��sA℄℄R�Ue>:���;> R~�`RsA℄℄Æh.N3D5G, �h�ldNn�*Æh{���J[Qi�q��(> . �[, '�J�eh [4], 1Y�Jh [5], sA℄℄F�Æh [6−11], J[�*h [12], LJs�Æh [13] T.
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2. z�72D:>s��
2.1. y�50��TH> RR
, zK	\ p �xU��, � ti =

1
eT
i
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, ti > 0, i = 1, 2, . . . , p, 5%> (LFP) {�~$Z*5�HTH> :

(ELFP) :



























min f(x, t) =

p
∑

i=1

ti(c
T
i x+ di),

s.t. ti(e
T
i x+ fi) = 1, i = 1, 2, · · · , p,

x ∈ X = {x ∈ Rn|Ax ≤ b}.{� 1. {g[ x∗ u> (LFP) RNnh�[R7s�{%Ou> (ELFP) RNnh�[u (x∗, t∗)  Gb'~� i = 1, 2, · · · , p _�Tq t∗i = 1
eT
i
x∗+fi

0
.K". _ x∗ u> (LFP) Nnh�[, /� t∗i = 1
eT
i
x∗+fi

, i = 1, 2, · · · , p. 5% (x∗, t∗)u> (ELFP) R{g[ G3���E5 f(x∗). � (x, t) u> (ELFP) RW�{g[,MQ�
ti =

1

eTi x+ fi
, i = 1, 2, · · · , p.


