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1. Show that for 1 <r <m,
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2. Consider the constrained maximization problem and the objective function is given

by
f(p1, D2, 3. P1) = Q12D1D2 + Q1 3D1D3 + 01 4P1P4 + Q2 3P2P3 + Qg 4P2Pa + O3 4P3P4,

where 0 < p; < 1 with 2?21 pi = 1 and the coefficients «; ; are non-negative for

1<i<j<Ad



