
Statistical Research and Training Centerc
(2005) J. Stat. Res. Iran 2 202-208 107�101 XY '1383 u=DUtR w R}}=B '2 |xQ=tW '1 |xQwO
x}=tR; l} |xvwtv |xR=Ov= u}}aD|rOv}r VwQ R= xO=iDU= =@lWRB O}tLu=QyD x=oWv=O|a@=D 'C}@ wr]t `@=D xm |Dr=L |=Q@ =Q |iO=YD |x}=tR; l} |xv}y@ |xR=Ov= xr=kt u}= QO "xO}mJVwQ R= w s} Qw;|t CUO x@ CU= xkqa OQwt QDt=Q=B *u}UB |r=oJ `@=D Tv=} Q=w x@ u}ov=}t C@Uv R=�2001�Tvw}DU= w u=o =yw= w �1997� |rOv}r \UwD w OvDiQo Q=m x@ �1961� Qi}qW w =i}=Q xm |R}@Q=}U@ =Q xr�Ut 'x=oO}O l} R= CiQo s}y=wN Q_v QO xm |}=yZQi "s}vm|t xO=iDU= 'Ci=} xaUwDs}yO u=Wv xmCU= u}= hOy =t= OQw; OwHwx@ Cw=iD 'OyO|t MQ pta QO xJv; =@ O}=W w Ovm|t xO=U"CU= QDxO}J}B |=yCr=L x@ s}taD p@=k w K} QY ?=wH |=Q=O X=N Cr=L l} QO xr�Ut"MEU VwQ &Xr=N OwU &xv} Ry &C}@ wr]t `@=D &|R}@ Ci=}yQ &xvwtv |xR=Ov= "|O}rm u=oS=w

xtOkt 1|Q}oQ=mx@ =@ =Q |iO=YD |x}=tR;l} |xvwtv |xR=Ov= u}}aD |xr�Ut �1956� u=Q=mty w |OvwQo xm |v=tR R=1997 p=U QO xm VwQ u}= "OQPo|t uQk s}v x@ l}ORv 'OvOQm |iQat |R}@ s}tYD |x} Q_v |=yVwQ�1998� OQq=DU= "CU= xOQm ?rH OwN x@ =Q u=QoWywSB R= |Q=}U@ xHwD 'OW KQ]t xQ=@ wO |rOv}r \UwDX=N |D}@ wr]t `@=D |R=Ust}Um =t =@ =Q xvwtv |xR=Ov= '|v}r=@ |=yx}=tR; swO R=i QO VwQ u}= |Q}oQ=mx@ =@|=Q@ R}@ VwQ R= xO=iDU= =@ =Q xvwtv |xR=Ov= u}}aD |xr�Ut �1999� Rv}D}o w lWRB "OQw;|t CUO x@

 [
 D

O
I:

 1
0.

18
86

9/
ac

ad
pu

b.
js

ri
.1

.2
.1

01
 ]

 
 [

 D
ow

nl
oa

de
d 

fr
om

 js
ri

.s
rt

c.
ac

.ir
 o

n 
20

25
-1

1-
29

 ]
 

                               1 / 8

http://dx.doi.org/10.18869/acadpub.jsri.1.2.101
https://jsri.srtc.ac.ir/article-1-143-en.html


lWRB O}tL 102l} �2001� Tvw}DU= w u=o =yw= "Ovvm|t pL X=N |Dr=L |=Q@ =Q u; w KQ]t |v}r=@ |x}=tR; l}'hOy `@=D u; |R=Uxv}y@ =@ w Ovvm|t KQ]t |iO=YD |x}=tR; l} s=Hv= OwU w xv} Ry pt=W hOy `@=D|=yVwQ R= |QwQt �2003� lWRB "OvQw;|t CUO x@ |R}@ VwQx@ =Q |iO=YD |x}=tR; |xvwtv |xR=Ov="OyO|t CUO x@ |iO=YD |=yx}=tR; |xvwtv |xR=Ov= u}}aD |=Q@ |R}@ hrDNtxHwD =@ =Q |iO=YD |x}=tR; l} |xvwtv |xR=Ov= �1961� Qi}qW w =i}=Q VwQ |Q}oQ=mx@ =@ xr=kt u}= QOQO xr�Ut C}:rm R= |OL =D 's} Q}o|t Q=m x@ xm =Q |}=yZQi "s} Qw;|t CUO x@ |R}@ ,qt=m Ci=}yQ x@w K} QY ?=wH |=Q=O X=N Cr=L QO xr�Ut s}yO u=Wv xm CU= u}= |rY= hOy |rw Ovy=m|t pta"CU= QD|:rm |=yCr=L x@ s}taD p@=kCUO x@ CU= swrat=v � w swrat �2 u; QO xm N(�; �2) p=tQv `} RwD l} R= =yxO=O s}vm|t ZQi"s} Q}o|t Q_v QO u}W}B |r=oJ l} � |=Q@ "Ov=xOt;hOy `@=D w =yO=tv "s}vm|t KQ]t |tUQ Qw]x@ =Q xvwtv |xR=Ov= u}}aD |xr�Ut CQwY '2 VN@ QO"s}vm|t |iQat VN@ u}= QO R}v =QKQ]t R}@ x=oO}O R= =Q xvwtv |xR=Ov= u}}aD |xr�Ut 'X=N C}@ wr]t `@=D l} |iQat =@ 3 VN@ QO|R=Ust}Um =t T=U= Q@ =Q|iO=YD |x}=tR; |xvwtv |xR=Ov= =D s} R=OQB|t hOy `@=D |R=Uxv}y@ x@ w s}vm|tOQwt =Q xOW |iQat |wor= ha[ w Cwk \=kv TBU "s} Qw; CUO x@ |iO=YD |x}=tR; R= pY=L OwU"s}vm|t x�=Q= p=Ft l} w s}yO|t Q=Qk |UQQ@=yO=tv 2QO xm OvW=@ N(�; �2) p=tQv pkDUt |iO=YD |=yQ:}eDt R= |=xr=@vO '(i = 1; 2; : : : ) 'Xi O}vm ZQiu}ov=}t X Qo = "CU= N(�; �2) p=tQv u}W}B `} RwD |=Q=O � O}vm ZQi 'u}vJty "CU= swrat �2 u;u; QO xm �j�xn � N(�0; � 02) CW=O s}y=wN x=ou; OW=@ =yXi R= |}=Dn |xvwtv l}(1) �0 = �2�+ n�2�xn�2 + n�2 ; � 02 = �2�2�2 + n�2 :�1997� |rOv}r\UwD xm (Maximization of Expected Utility) MEU VwQ R= xO=iDU= =@ p=L`@=D 'VwQ u}= QO "s} Qw;|t CUO x@ =Q xvwtv |xR=Ov= w s}U} wv|t =Q xr�Ut hOy `@=D 'CU= xOW x�=Q=CUO x@ QO =Q n |xR=Ov=x@ |=xvwtv OwU u=wD|t u; =@ xm OwW|t xO=O u=Wv U(n;x ; a; �) =@ C}@ wr]t"OQw; CUO x@ 'CU= � QDt=Q=B Q=Okt w s} Q}o|t =Q a s}tYD |Dkw 'x |xH}Dv uOQw;c
(2005) J. Stat. Res. Iran 2 207

 [
 D

O
I:

 1
0.

18
86

9/
ac

ad
pu

b.
js

ri
.1

.2
.1

01
 ]

 
 [

 D
ow

nl
oa

de
d 

fr
om

 js
ri

.s
rt

c.
ac

.ir
 o

n 
20

25
-1

1-
29

 ]
 

                               2 / 8

http://dx.doi.org/10.18869/acadpub.jsri.1.2.101
https://jsri.srtc.ac.ir/article-1-143-en.html


103 |rOv}r VwQ R= xO=iDU= =@ x}=tR; l} |xvwtv |xR=Ov= u}}aD%O};|t CUO x@ Q} R CQwYx@ VwQ u}= QO n |xvwtv |xR=Ov=(2) r(n) = maxn �Zxmaxa �Z� u(n;x ; a; �)fn(�ja;x ) d��f(x jn) dx�;`@=D xm OwW|t ZQi "CU= woW}B |r=oJ `@=D f(x jn) w u}UB |r=oJ `@=D fn(�ja;x ) u; QO xm:CU= Q} R CQwYx@ |]N |a@=D w OQ=Ov |oDU@ x x@ C}@ wr]tu(n;x ; a; �) = u(a; �)� cn;"OwW|t xDiQo Q_v QO n |xR=Ov=x@ |=xvwtv |xv} Ry u=wvax@ QDV}@ cn w CU= C@=F |OOa c u; QO xm%OQm QDxO=U Q} R CQwYx@ u=wD|t =Q �2� |x]@=Q 'u}= Q@ =v@(3) r(n) = maxn �Zxmaxa �Z� u(a; �)fn(�jx ) d��f(x jn) dx � cn�:O=tv fn(�ja;x ) |=Hx@ �3� |x]@=Q QO TB 'OQ=Ov n w x \QWx@ � Q@ |Q}F-=D a ?=NDv= xm O}vm xHwD"s}=xO=O Q=Qk =Q fn(�jx )|=Q@ ?U=vt |WwQ |Q_v x=oO}O R= MEU VwQ 'OW xQ=W= �1997� |rOv}r \UwD xm Qw]u=tyh} QaDVwN sD} Qwor= l} xmu; swO 'CU= sHUvt |WwQ xmu; CUNv =Q} R 'CU= xvwtv |xR=Ov= u}}aDQ}PBh=]av= Q=}U@ xmu; swU w 'CU= OwHwt u; |=Q@ |R=Ust}Um =t w |[=} Q O}t= |QU l} Q@ ptDWt"CiQo Q=m x@ u; QO u=wD|t =Q C}@ wr]t `@=wD R= xOQDUo |i}] =Q} R CU=%Ow@ Oy=wN Q} R CQwYx@ =t Q_v OQwt |xr�Ut hOy `@=D MEU VwQ |Q}oQ=mx@ =@r(n) = Z�xn Z� u(�xn; �)fn(�j�xn)f(�xn) d� d�xn � cn;"OwW st}Um =t q=@ `@=D xm s}@=}@ |=xvwox@ =Q n |xvwtv |xR=Ov= s}y=wN|t u; QO xm:s} Q=O 'CU= N(�1; n� 2+�2n ) |r=oJ |=Q=O Xn xm ?r]t u}= x@ xHwD w �1� |x]@=Q R= xO=iDU= =@r(n) = Z�xn Z� u(�xn; �)r n2�(n�2 + �2) expf �n2(n�2 + �2) (�xn � �)2gd�xn � cn:"s}vm|t |iQat u}UB |r=oJ u}ov=}t R= |a@=D u=wvax@ =Q C}@ wr]t `@=D |Oa@ VN@ QO206 c
(2005) J. Stat. Res. Iran 2

 [
 D

O
I:

 1
0.

18
86

9/
ac

ad
pu

b.
js

ri
.1

.2
.1

01
 ]

 
 [

 D
ow

nl
oa

de
d 

fr
om

 js
ri

.s
rt

c.
ac

.ir
 o

n 
20

25
-1

1-
29

 ]
 

                               3 / 8

http://dx.doi.org/10.18869/acadpub.jsri.1.2.101
https://jsri.srtc.ac.ir/article-1-143-en.html
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