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1 |library(RNUOPT).|
2|

3 |Marko =- function(Q,rbar,rmin).
4

5| Asset <- Set().
6

7

8

9

Q =- Parameter(index=dprod(Asset,Asset), Q).
rbar <- Parameter(index=Asset,rbar)).|

i - Element(set=Asset). |

j <- Element(set=Asset). |

10 X <- Variable(index=~Asset). |

11 risk < - Objective(type="minimize").|

12 risk ~ Sum(x[1*QL,jT*x[i1ij) !

13 Sum(rbar[j1*x[j1,j) == rmin./

14 Sum(x[jl,j) == 1!

15 x[l==0

16 |} HHEERE
17 | t
18 |s <- System(medel=Marko,Q,rbar,0.01). al Analytics Platform - [\ ;l

189 |sol «- solve(s). |

20|

21 |x <- as.array{current(sys,x)) !

22 |pie(1000*x,names=dimnames(x)[[1]],inner=1.2).|
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