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1. BP Statistical Review 2006
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 N�5/�R.

clc
close all
clear all
beta=900617;
C=[870 0 0

0 2118 0
0 0 2800]; 

d=[0; 0; 0;]; 
Aeq=[1 1 1]; 
Beq=[200]; 
A=[-885 -3215 -4913 ];
B=[-beta];
LB=[0 0 0 ];
UB=[200 200 200 ];
[X,Fvalue,R,EXITFLAG]=lsqlin(C,d,A,B,Aeq,Beq,LB,UB);
X
Risk=sqrt(Fvalue)
Value=-X'*A'
EXITFLAG


