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2y 395 (X10 b X3) sla olyls plod 55 g2l

Do (o0 melal ) b 4 Rldgae Coles )

0.2 X4+ 0.5 X5+ 0.5Xs + X7 + Xg +Xog + X10

Do (oo gu s b b 4 diloyuw colaS Cudgizee 14 il o LSl
1.41x0.71/ (0.2 X4 + 0.5 X5 + 0.5Xe + X7 + Xg +Xg + X10) > 8%

Doad (o0 gu s D b ds &S AL o (S 6D pod Cudgine
X3>17% (Y1 +Y2 +Y3 +Y4+Y5+Y5s)

D9 (o0 gupdS 3 pb 4 S bl (e 0l Ll 03y (l5ae pgw Cudgae
835<Y1+Y2+Y3+Ys<835x1.41=11.77

D oo gupis 3 gy 4 a5 ABl o ply lie pylas Cudgdme
7.10<Xo+Xs4+Xs <7.10 x 1.41=10.01

A5l o ladly lsse wiy B VY o] 5 48
g (oo iy ym Ve @Sl o /0 JBls sgas 13 a5 4 dn g Slel Pl codgaze coles g
X1<0.1(Xy) +X2 +X3 +X4+X5 +Xp +X7 +Xg +Xg +X10
X1=>0.05(X1) +X2 +X3 +X4 +X5 +Xp +X7 +Xg +Xg +X10

Adud W (gilw dage Juoe

img) (o0 Cuwd ) j Abie Wiz (g5l iy e b Jelod g 3o 320k ]
Ret(x) =1.82 x1 + 1.5 x2 + 0.54 x3 + 0.66 X4 + 0.26 x5 + 1.21 Xs + 0.99 X7 + 0.33 xg +
1.12 X9 + 1.19 X 10 — 0.24y; — 0.12 y> — 0.20y3 -0.17 ya- 0.20y5 -1.14 ys

Max

-Risk(x) = -[0.30x2 +(0.73 + 0.80 + 0.11)x3 + (0.35 +0.66 +0.11 +0.80)xs + (1.80 +
0.66+ 0.11 +0.80)xs + (0.52 +0.66 + 0.80)x7 + (0.11 + 0.66+ 0.80)xs + (1.15 +0.66
+0.80)x9 + (1.22 + 0.66 + 0.80)X10]
= - (0.30x2 +1.64x3 + 1.92x4 + 1.66 X5 + 3.37Xs + 1.98 X7 + 1.57 xg + 2.61 X9 +2.68
X10)

st:[ 1.001/(0.2 X4+ 0.5 X5+ 0.5Xe + X7 + Xg +Xg + X10) > 8%
X2>17% (Y1+Y2 +Y3 +Y4+Y5+Ye)
835<Y1+Y2+Y3+Ys<11.77
7.10 < X3 +X4 +Xs5 <10.01
X1<0.1(X1) +X2 +X3 +X4+X5 +Xg +X7 +Xg +Xg +X10

L X>0.05(Xy) +X2 +X3 +X4 +X5 +Xg +X7 +Xg +Xg +X10
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Global optimal solution found.

Total variables: 16

Nonlinear variables: 0

Integer variables: 0

Total constraints: 10

Nonlinear constraints: 0

Total nonzeros: 70

Nonlinear nonzeros: 0

Variable Value Reduced Cost

X1 7.473684 0.000000
X2 0.000000 0.000000
X3 7.100000 0.000000
X4 6.256250 0.000000
X5 0.300000 0.000000
X6 4.075789 0.000000
X7 2.905789 0.000000
X8 3.155789 0.000000
X9 3.405789 0.000000
X10 3.405789 0.000000
Y1 0.000000 0.8000000E-01
Y2 8.350000 0.000000

Y3 0.000000  0.8000000E-01
Y4 0.000000  0.5000000E-01

Y5 0.000000 1.140000
Y6 0.000000 0.000000
Row Slack or Surplus  Dual Price
1 0.000000 1.000000
2 1.001000 0.000000
3 0.000000 0.000000
4 0.000000 0.000000
5 0.000000 0.000000
6 0.000000 -0.120000
7 2.910000 0.000000
8 0.000000 -3.015789
9 0.000000 0.000000
10  0.000000 0.000000
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