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n

vi(2) =) ajui(x) + 07 (2)

i=1

DD TD, FT2 >, D 7L b OFHBEE v ¥ >, OEfiR
7 b ORIABEE w; i L Tlday,...,a, > 02 be RBEFEEL T,

n

v(z) = Z au;(z) +b (3)

1=1

MDD, v v iE g ZR AL, w, L ufld o, ZRIHALTWS
ZCITHERET %,
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= X2 THERLIIR, == P2 D0>=X'THD, u; dud
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WA DT, jAi B e~y EIRELTEWV, ZDE X,
B) 2B u(z) >v(y) THH, KoTa—yTHhH, H

vi(z) > 0v*(y) TH S, —FTul(r) >ul(y) THYH, j AKX
wi(z) = ul(y) DT, (2) 25 af >0%21F5,

afw WINMEAHBEESZ Uy au; & 70 OSBRI DT, —i%
WrERS e BLAFa =a;, =1 ZTRTOEANH L TIRE
LTV, /20 —0b3 70 OB L v — b & NMEIH
BB DT, 3D — Mz kS 282 b =b=0%2{REL T
v, L7ZedioT, BRI RAZIEL THL,
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PR, I = wi(X) &5 5%, L[ BREIr—RESGOELLNTH D,
LDP—REEREZFw b u SERBROTEMD FIRIFIEL W,
L XEDHZE ARED BRI [ BXMENCR S j £ i BFAET
%o HHRIFERTIRDT, 24,y 25,y; 2 9 F L Ho T,

ui(w:) > wi(ys) = wiz;) = wiy;),
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DO. it kAR
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T rORAZIET 7 4 YEWEFTFRET 52DT, —xEEkS Z
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RIS 5,

May 23, 2023

Equivalence between Utility Concepts

KA (hfkaE)



faaR DL (5)
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35, mEEELTs, =27 L. 5,5 € D,, »D
§'—s=2""F %, HARFHEADZDT, us(ws) = u(2s) 2D
ui(ws) =2"" KRB ws € X BFET S, ZDL X,
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THHNH,
Ws ~j Ws,, Zs' ~j 20
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X512, wi(wy) = u;(25) THBEH B wy ~; 2, Ty K0T
ui (ws) = u; (2s)
L%, AT

ui(zs’) + Uj<23/) = ul(ws) + uj(w5)7

i £k #jIEBIE up(ws) = up(z9) =0THBZ DL, (4)
i)
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p=1 p=1
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PEONED, Th2ZEET 5L
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#18%, Hillxs, s € D,, THIUIRATH > THEICIEICK D
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DPRROENTV L, LIhoTRA Gz ~; 2, L7825 s € DDHHET
ZFTRTDz e XIIHLT
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THEIZR LIRS,
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SEIZr e X IMEEL L, 2L uw ORAILTROVE T 5,
e>0ZEEL LS. u IFEHRDT, 0 <ul(y) —ui(z) <e k&
%yeXDPEETS 5. ui(y) > ui(z) RDT,
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HERIZ, 2 € XD uf DRARITLTH DL LD, Tdtre Xdu
DE/NIL TRV D T,
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DR DIID, B L

*
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THUX, LIFHRDT,

*

u;(r) —u;(20) < " (ui(y) — wi(20)) = v (y) — u; (20),
ERDBye X DHET D250, ZhFul(y) > ul(z) ZE
RLFETH 2, £oTGB)RIEZZDHEBMD LD, BINITHIFE
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Hb, LHrL. ZOREFINMIMHOFEFRES FKHCEKLTL
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Py bELZEICT S, P LOREF Z DY ANOFIRE WS
BHEL, NPy ZEKRTIEEL LTERLTEL, 2 Lo
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Zi7e TERAY (X,) BFEEL T, 5 D X, NOHIFENHE I
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X 3Ty MitAZER, 2 13720 LoEM CoEs, — ik 2 Lo
EFp 35, 2D =, LIROZEMFIXFEETH %,

1) = T 5l NMAFREE v X — RDBTEET 5.
2) = X D OFIERET B B

e . 2T EL T 2 I35k MEZE ANTVS 2, ZHu
OF UZ\/ N (P) D3PI 2 205 Z e, [LEDHFEK
B v 1I2DWT A v b (Ep,[v]) 23 Ep[v] ICHURT 2 & W05 EBRIC
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HIFRHE  (PRKE) Equivalence between Utility Concepts May 23, 2023



e © NMxhH st (3)
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fitleH 2

X3 Ty fitHZER, 21320 Lo CoEs, — ik 2 Lo
EF e 325, 2O =, LFNOZKMFRFRETDH %,
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ER-E
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M, =72 LZ205E, 2 3HEH CTRZHERNE2ROES
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IEEZ S, i) ERELES, P-Q~-RTH32L., [0,1] LoD
WCREAN () 72 (1 —t)P + 1R - Q DS D 3D K 5 ITHL 5,
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Thank you for your attention.
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