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1. Basic Prophet Inequality



o) R IK E

S5 a3
EnMEFL2,...,ne BPETF I B 1AARHETF v, >0, MNHMXZHDT F
B, EFZINF 1,2,...,n Bk,

RN
o HET i BN, ML v HEERERBTEIZET
s MRTEFZET i/, HHRER, BMNNRE v,
e MRILEF i BY, RMNITZEZBEEROE

4/35



BiEES

B R
AMEFRRIUT—1NEZE, 8ENT A, Fry RAUHAERR

[E B FRNEE

s MRFFHRE—IET, RVERENHERE Elv,]

e KHEX—R, HET n—1 TR, BNNZABEIEMKT Elv,] HWE
s XAWRNITESGFRERIETFNREGHNHEE

o DU, REFMERNEBIERTEERINF

REEA

81 aT  JEN, EAFE—1MEE 6, ERIENEZET i HANE vi> 6. &
EEL 0; BEE i RIGNTRYN.

5
0
H

5/35



Prophet Inequality [5]z%
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1.2 Quantile Approach
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1.3 An Economic Interpretation
and Balanced Price Approach
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Balanced Price Approach
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1.4 The Lower Bound
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2. Matroid Prophet Inequalities
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