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(57) Abstract: An improved resource allocation system com-
prising a reliability decision engine (323), which allocates the
portfolio’s assets as required for the desired reliability portfo-
lio. The reliability decision engine including two reliability de-
cision engines, a basic reliability decision engine (325) and a
robust reliability decision engine (327). The use of robust op-
timization makes it possible to determine the sensitivity of the
optimized portfolio. Scenarios can be specified directly by the
user or automatically generated by the system in response to a
selection by the user. Inputs (329, 331) are applied to basic the
basic reliability decision engine (325) and inputs (311) are ap-
plied to robust reliability decision engine (327).



the sensitivity of the optim zed portfolio. Scenarios
can be specified directly by the user or autonatically
generated by the systemin response to a sel ec

the user. Wi)2G04PRP40931)A S € IIII}I’IﬂIIIIiIIGHHIIIIIIHJIIIIIIHHIHHIIIII||I|¢I||HHI|I|IIIII|I|I|I|I|||III|||||II|
—baste—t+eHabtty—deetston—engtre {325 —antd—+nputs—————
(311) are a; Iled to robust reliability decision

G% glf, A, SD, SL, §Z, TZ, UG, ZM, (88) Date of publication of the international search report:
g] urasian ,AZ,BY, KG, KZ, MD, RU, TJ, TM), 24 March 2005
European (AT, BE, BG CH, CY, CZ, DE, DK, EE, ES, FI,
FR, GB, GR, HU, IE, IT, LU, MC, NL, PL, PT, RO, SE, SI,
SK, TR), OAPI (BF, BJ, CF, CG, CI, CM, GA, GN, GQ,
GW, ML, MR, NE, SN, TD, TG).

Published:
—  with international search report

For two-letter codes and other abbreviations, refer to the "Guid-
ance Notes on Codes and Abbreviations” appearing at the begin-
ning of each regular issue of the PCT Gazette.



