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Pl 5 S 4 S5 Gkl aue 558 Il S s

Zi~(ay, by, ¢;)
i=1,2345,6

Olisabl ane a5 slyls 50 (A by ;) slasiel sl 51 Sosa wiS (5 3 Yl

08 L) s pus 4asa Olisabl ane (gla yuite (pl ol taials JSslite SIS
oy aaal gA oalad el

Z1~[(a11, @12, a13), (b11, b1, by3), (€11, €12, €13)]

(@21, Az2, Az3), (D21, b2z, ba3), (€21, €22, C23)

(asy, asy, azsz), (bsy, b3z, b33), (€31, €32, C33)

Z,~[ ]
Za~[ ]
Z4~[(a41, a2, @43), (ba1, bazs baz), (Ca1, Caz, Ca2)]
~[ ]
~[ ]

Zs~[(asy, asz, as3), (bsy, bsz, bs3), (€51, Cs2, Cs3)
Zs~[(as1, 62, a63), (bs1, be2, be3), (Co1, Co2, Co3)

Bl ) Sosee a4 o0 Glisabl ane su5lL N WS (558

[Z,~(—0.2,1.2,1.3), Z;,~(—0.2,3.0,3.3), Z,5~(0.1,3.3,3.6)]

Zy~

Zy~[Zy1~(=0.2,1.1,1.6), Z,,~(—0.1,2.8,3.5), Z,5~(0.6,3.5,4.2) ]
Zg~[Z31~(—0.3,1.3,1.6), Z5,~(—0.3,3.0,3.9), Z55~(0.6,3.9,4.8) ]
Zy~[Z41~(=0.2,1.2,1.6), Z4~(—0.2,2.6,3.4), Z,5~(0.6,3.4,4.2) ]
Ze~[Zey~(—0.3,1.4,1.5), Zo;~(—0.4,3.1,3.9), Zs5~(0.4,3.9,4.7)]
Zg~[Zg1~(—0.3,1.4,1.8), Zo~(—0.4,2.8,4.0), Z,5~(0.8,4.0,5.2) ]

e GBS 50 ) o ee 4 1 sl 5855y OLAT Jas & (S5 e 50
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max ®71(1 — a)

x

subject to

d(r)<p

Xy +x,+ - +x, =1
x;=20,i=12,..,n

il e xTE K susl g5 Olisebl ane w55 saiandil )| O b RN

roadls asal g ol 5l

a; = —0.2x; — 0.2x, — 0.3x3 — 0.2x, — 0.3x5 — 0.3x¢
a, = —0.2x; — 0.1x, — 0.3x3 — 0.2x, — 0.4x5 — 0.4x4
a; = 0.1x; + 0.6x, + 0.6x3 + 0.6x, + 0.4x5 + 0.8x,
by = 1.2x; + 1.1x, + 1.3x3 + 1.2x, + 1.4x5 + 1.4x¢
bz = 3.0x1 + 2.8x2 + 3.0X3 + 2.6X4_ + 3.1x5 + 2.8x6
b3 = 3.3X1 + 3.5X2 + 3.9.X3 + 3.4X4 + 3.9X5 + 4-.0X6
c; = 1.3x; + 1.6x, + 1.6x3 + 1.6x4 + 1.5x5 + 1.8x4
¢, = 3.3x1 + 3.5x, + 3.9x3 + 3.4x, + 3.9x5 + 4.0x4
c3 = 3.6x1 +4.2x, + 4.8x3 + 4.2x, + 4.7x5 + 5.2x4

Ol aiedls 5 9oy el Glisebel o Glgie 41 -8 RSele jeu oS S (558

rondls asal gd 55 slac s e © Jao 4 s @lLir = 1,8 = 0.4 5 ails

) Jae
Max Z = 0.08x; + 0.06x, + 0.02x3 + 0.08x, + 0.04x5 + 0.04x,
Subject to:
0.92x; + 0.84x; + 0.98x; + 0.92x, + 1.06x5 + 1.06xs = 1
Xy +x,+ -+ xs=1
x; =0, i=12,..,6

Ciags Olsa MATLAB Laas 5 [VY-\ Gaus 0] CVX i3l 51 saliied L

tl oo sty ) S see

Status: Solved
Optimal value (cvx_optval): +0.0571429
>> x=[x1 x2 x3 x4 x5 x6]
X =
0.2143 0.0000 0.0000 0.2143 0.2857 0.2857

Y\Y
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Max Z = 0.44x, + 0.48x, + 0.36x3 + 0.36x, + 0.3x5 + 0.24x,
Subject to:

2.36x; + 2.22x, + 2.34x5 + 2.04x, + 2.4x5 + 2.16x5 = 1
X+ x,+ -+ x5=1

x; = 0.2143

x, =0

x3 =0

x4 = 0.2143

x5 = 0.2857

Xg = 0.2857

Status: Solved
Optimal value (cvx_optval): +0.325718
>> x=[x1 x2 x3 x4 x5 x6]
X =
0.2143 0.0000 0.0000 0.2143 0.2857 0.2857

il aaal pa ¥ Jue diage Olsa 38,8 LI 50 LY Jae

Max Z = 0.74x; + 1.18x, + 1.26x3 + 1.16x, + 1.1x5 + 1.44x,
Subject to:

2.66x; + 2.92x, + 3.24x;3 + 2.84x, + 3.2x5 + 3.36x5 = 1

Xy +x,+ -+ xs=1

x; = 0.2143

x, =0

x3=0

x, = 0.2143

x5 = 0.2857

X¢ = 0.2857

g aalgd 55 Sose 0T Jae dugs Olsa

Status: Solved
Optimal value (cvx_optval): +1.13285

YY
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>> x=[x1 x2 x3 x4 x5 x6]
X =
0.2143 0.0000 0.0000 0.2143 0.2857 0.2857

fass aalsa ) o s 4 dlns g Olsa Jae w58 Olga (35S Gl 50 L
X} = 0.2143,x; = 0, % = 0,x, = 0.2143, x = 0.2857, x; = 0.2857
fa g dalgd 55 oo s 4 SIS (liabl pue juaie K Bua b gy ke
Z* = Z~(0.0571429,0.325718,1.13285 )
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