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Fig.2 Distribution of bending stress along
thickness at mid — plate 4
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thickness at x = a/2 y=0

YANG P C NORRIS C H STAVSKY Y. Plastic wave
propagation in heterogeneous plates J . Int J Solids and

Structures 1966 2 665 — 678.

1990 11 1 23-34.
ISAKSON G LEVY A. Finite element analysis of inter-
laminar shear in fibrous composite J . J of Composite Ma-
terials 1971 5 273 -276.
ZIEKIEWICZ O C GAGO SR KELLY D W. The hier-
achical concept in finite element analysis J . Computer &
Structures 1983 16 4 53 -65.
BASU P K PEANO A. Adaptivity in P — version of finite
element method approximation J .ASCE 1981 12 105 -
107.
BASU P K. Dimensional reduction of structural plates and
shells R .Tennessee Vanderbilt University 1986.
ENGBLOM J J OCHOA O O. Through the thickness
stress prediction for laminated plates of advanced compos-
ite materials J . Int J for Numerical Method in Engineer-
ing 1985 21 1750 - 1776.
PAGANO N J. Exact solution for rectangular bidirectional
composites and sandwich plates J .J of Composite Materi-

als 1970 4 38-41.

42



42 2001

Study on the Solving Method of Optimal Model of Asset Allocation
in a Mean - LPMs Framework

WANG Ming - tao' WANG Qiu — hong?

1. School of Securities & Futures Shanghai University of Finance and Economics Shanghai 200083 China 2. College of Power Engi-
neering North China Institute of Water Conservanly & Hydroelectric Power Zhengzhou 450045 China

Abstract In the theory of stock investment the investment risk is measured by variance of investment return. Al-
though the variance is simply calculated it needs some strict hypotheses that are not constant with practice in stock
market. Using LPMs as the measure of investment risk can overcome the flaws of variance in theory but the solution
the optimal model of asset allocation whose object function is LPMs is much more complicated so that it confines
the use of LPMs in practice. This paper in view of the difficulty of solving Harlow’ s Optimal Portfolio Model ob-
tains the transformation form of the Harlow’ s Optimal Portfolio Model by appropriate alternation. The transforming
model is not only solved easily but through it the accurate value of LPM statistic corresponding to a certain portfo-

lio can also be obtained. It provides a simple and useful method of using LPM in investment analysis.

Key words [.PMs optimal model of asset allocation method of solving the model
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Stress Analysis of Laminated Composite Plates with
P - version Finite Element Method

ZHU Hai - tang' ZHANG Xian — rui* CHEN Xu - guo®
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Abstract The analysis results of stress on laminated composite thick plates based on higher order theory can usually
satisfy to engineering demand. In this paper stress analysis of laminated composite plates is presented based on the
P - version finite element method. The displacement fields are based on integrals of Legendre’ s polynominals. Nu-
merical computations are made efficient through dimensional reduction and internal condensation. Results show that

the calculating method of laminated composite plates based on the P — version finite element is reliable.

Key words higher order theory P — version FEM laminated composite plate dimensional reduction method



