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randn('state',o)

>S>m* =V V105 er =\ \YWETv;ze =VoYaT;tr = 5 tf = A; Nt = YA Y; DT = tf/Nt; sqrtt =
sqrt(DT);

>>Mo(V) =m*; Er(\) = e'; Za(\) =z*; t = [t :DT:tf];

>>DW)\ = randn(\,Nt)*sqrtt; % Simulate DW\ as sqrt(DT)*randn;
>> W\ = cumsum(DW)\); % Omits initial zero value;

>>DWY = randn(\,Nt)*sqrtt; % Simulate DWY as sqrt(DT)*randn;
>> WY = cumsum(DWY); % Omits initial zero value;

>>L = YAY; NL = Nt/L; KL = [ +:L:Nt]; DTL = L*DT; tL = [t*:DTL:tf];
>> for k = \:NL % Euler formula to lumped, coarse precision:

DWL\ = sum(DW\Y(\,KL(k) +V:KL(k+1)));

DWLY = sum(DWY(\,KL(k)+V:KL(k+1)));

Mo(k+V)=Mo(k) +.* *14V*Mo(k)*DTL+.* ¥ Y1*Mo(k)*DWL\ ;
Er(k+\)=Er(k)+.* *¥YYA*Er(k)*DTL+. * \VAT*Er(k)*DWLY;
Zak+\)=Za(k)+(.* YAoVA*Mo(k) +.* * * V¢ *Er(k) ) *DTL+.\Y¢*Mo(k)*DWL\ +. * « Y*Er(k)*DW
LY;

end

plot(tL,Za,'r."); hold on

title('Optimal amount of Zagros price");

xlabel('t,Time'); ylabel('Za');

grid

legend('Mo: (zagros price)', 'location','best")
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