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s.t:

(mi]- — lll)AW] — Wi + 11]W] <0
ui]- — mi]- )\W] + Wi — ui]'W]' <0

wy >0, vk=12,..,n; 2,.,n—1; j=23,..,n, j>i
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Maximise A

St:

(3/14 — 2/66)Aw; — W, + 2/66w; < 0
(5/5-3/14)Aw; + w, —5/5w; <0
(3/52 — 1/62)Aw; — w3 + 1/62w; < 0
(4/5—-3/52)Aw; + w3 —4/5w; <0
(2/67 —1/32)Aw, —w3 +1/32w, <0
(3/4 — 2/67)Aw, + w3 — 3/4w, < 0
(2/39 — 1/29)Aw; — w, + 1/29w; < 0
(2/87 —2/39)Aw; + w, —2/87w; <0
(1—0/95)Aw, — w, + 0/95w, < 0
(1/1-DAw, +w, —1/1w, <0
(0/8—-0/7)Aws —w, +0/7w, <0

(1 — 0/8)}\W3 + Wy — W3 <0

(1/89 — 1/15)Aw; —ws + 1/15w; <0
(2/57 — 1/89)Aw; + ws — 2/57w; < 0
(0/9 — 0/8)Aw, — ws + 0/8w, < 0
(1/56 — 0/9)Aw, + ws — 1/56w, < 0
(0/49 — 0/37)Aws — ws + 0/37w5 < 0
(0/76 —0/49)Aws + ws — 0/76w5 < 0
(0/9 —0/8)Aw, —ws +0/8w, <0
(1/1 —0/9)Aw, + ws — 1/1w, < 0
(1/7 —1/13)Aw; —wg +1/13w; <0
(2/3-1/7)Awy +wg —2/3w; <0
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(0/9 — 0/8)Aw, — wg + 0/8w, < 0

(1/1 — 0/9)Aw, + we — 1/1w, < 0

(0/53 — 0/33)Aw; — wg + 0/33w5 < 0

(0/66 — 0/53)Aws + W, — 0/66ws < 0

(0/9 — 0/8)Aw, — wg + 0/8w, < 0

(1/1 = 0/9)Aw, + we — 1/1w, < 0

(0/8 — 0/7)Awg — we + 0/7wg < 0

(1 - 0/8)}\W5 + wg —wg < 0

W1+W2 + W3+ W4+ W5+W6=1

wie>0 ,k=123456
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Maximise A
St:
(3/27 — 2/16)Aw; — W, + 2/16w; < 0
(5/65 —3/27)Aw; + w, —5/65w; <0
(3/32 —1/42)Aw; —w3 +1/42w; <0
(4/3 = 3/32)Aw; + ws — 4/3w; < 0
(2/67 —1/32)Aw, — w3 + 1/32w, < 0
(3/4—-2/67)Aw, + w3 —3/4w, <0
(2/18 — 1/09)Aw; — w, + 1/09w; < 0
(2/87 — 2/18)Aw; + wy — 2/87w; < 0
(1-0/95)Aw, —w, +0/95w, <0
(1/1 = DAw, + w, — 1/1w, < 0
(1/6 —0/7)Aws —w, +0/7w, <0
(2/3-1/6)Awz +w, —2/3w; <0
(1/89 — 1/15)Aw; — ws + 1/15w; < 0
(2/57 —1/89)Aw; + ws — 2/57w; <0
(0/9 — 0/8)Aw, — ws + 0/8w, < 0
(1/56 — 0/9)Aw, + ws — 1/56w, < 0
(0/49 — 0/37)Aws —wg + 0/37w3 < 0
(0/76 — 0/49)Aws + ws — 0/76w5 < 0
(0/99 — 0/8)Aw, — ws + 0/8w, < 0
(1/31 -0/99)Aw, + wg —1/31w, < 0
(1/7 — 1/13)Aw; — wg + 1/13w; < 0
(2/3-1/7)Awy +wg —2/3w; <0
(0/9 —-0/8)Aw, —wg +0/8w, <0
(1/1 = 0/9DAw, + we — 1/1w, < 0
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(0/93 — 0/43)Aws — wg + 0/43w; < 0
(1/23 — 0/93)Aws + wg — 1/23w5 < 0
(0/9 — 0/8)Aw, — wg + 0/8w, < 0
(1/1—0/9)Aw, + wg — 1/1w, < 0
(0/8 — 0/7)Aws — wg + 0/7ws < 0

(1—0/8)}\W5 + wg —wg < 0

W1+W2 + W3+ W4+ W5+W6=1
Wi =0 ,k=123456
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