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_roblem Statement
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I 2. pata & Information collection
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Ea Optimum Design

" 2. Data & Information collection

r=95.25%

200
— T {SMBADI : $150

C =930

P=$20

F=A10] $200 &
. 200 + (200—150)y

xAIO| $5O ol |I|.|
1 B50x+(150-50)z

_ Optimal Design @ fall 2010 #Engineering Stock & Option Team




_Informatlon collection
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_ & Information collection

=11 $200 22 === M, ME t=0 0IX FEXtet =2 t=t
OlA2 OlciJtXl= =t A2 =HEZ0H £010F 6l2 2,

(50y +200x) — (100x+Cy + Pz)(1+r) >0

I $50 22 R E M, Al&E t=0 GIA EXet =2 t=t0ll
A2 DlciJtxl= t=toll A2 =R E 2L 5010 ot2 2,

(100z +50x) — (100x+Cy+Pz)(1+r) =0
- £ Al =& Constraints Jt &!!

_ Optimal Design @ fall 2010 #Engineering Stock & Option Team




&
" 2. Data & Information collection

200 (X =abig )
100
Y 2 348H8
50 L X SEHES
\_ - J
O t

(50y +200x) — (100x+Cy + Pz)(1+r) >0

(100z +50x) —(100x+Cy+ Pz)(1+r) =0

_Optimal Design @ fall 2010 #Engineering Stock & Option Team



]
I 3.Design variables
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Ea For engineers — Group 3

-tion of a Criterion to be optimized
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-f a Criterion to be optimized

[Objectjve f (x,y) =Var(R) = Cov(R, R)]

= Cov(XR1+ YyR2+ zR3, XR1+ YR2 + ZR3)
= x*Var (R1) + y*Var (R2) + z*Var (R3)
+2xyCoVv(R1, R2) + 2xzCov(R1, R3) + 2yzCov(R2, R3)

=1x107*(64%° +25y° +92° + 24Xy + 28xz +12Yyz)
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_Of a Criterion to be optimized

Objective f (X, y) =Var(R) = Cov(R, R)

Var(x) Cov(x,y) Cov(x,z)| x

=[x y z]Cov(y,x) Var(y) Cov(y,z)|y
Cov(z,x) Cov(z,y) Var(z) |z

=1x107*(64X° +25y° +92° + 24Xy + 28xz +12Yyz)
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P [t
_cation of constraints

Subject to : -y >—5.1425x —1.1425
-y <—1.7498x + 2.5005

-5X+3y =2

(50y +200%x) —(100x+Cy+Pz)(1+r)=0
(100z +50x) —(100x+Cy +Pz2)(1+r)=0 [= 5_25%}

\ C = §30
y > —-5.1425x —-1.1425 P = §20
y <-1.7498x + 2.5005
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ne . Optimum Design

—Excel ol ZJ|& &t 21 ~MATLAB Graph
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