
Resource allocation techniques that include a
technique for determining the probability that at
least one asset in a set of assets will not achieve
its desired return during a period of time. The
technique is used to select reliable sets of assets
for optimization. Also included are techniques for
robust optimization of a set of assets. In these
techniques, a user defines or selects scenarios that
model investment conditions including normal and/or
extreme conditions. The set of assets is optimized
across the scenarios to produce weights for the assets
in the set that optimize the worst-case value of the
assets. A resource allocation system is disclosed
which first selects a reliable set of assets for
optimization using the selection technique described
above and then optimizes the reliable set of assets.
Optimization of the set of assets may involve robust
or non-robust optimization, many different kinds of
constraints and/or multiple constraints, different
objective functions, and different adjustments for the
objective functions. Selection of the set of assets
and selection of the kind of optimization, of the
constraints, of the objective function, and of the
adjustments to the objective function is done using a
graphical user interface. 




