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Application of Maximum Entropy Principle for RBDO
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Table 1 Comparison of RBDO result with other method
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Table 3 RBDO with first 5 moments by FFMM+MEP

X1 X2 Remarks
Initial Point 4.000 4.000 Infeasible Resion
FFMM + MEP 3.990 2.500 Opt. Obj. = 6.485

Table 4 Verification of constraint at optimal point by using MCS

X1 X2 Remarks
Initial Point 5.000 5.000 Infeasible Resion
FORM 3.974 2.470 Opt. Obj. = 6.444
FAMM + Pearson 4.023 2.476 Opt. Obj. = 6.530
FFMM + MEP 3.968 2.540 Opt. Obj. = 6.508

Table 2 Verification of constraint at optimal point by using MCS

Num. Exp = 1,000k g1 82 g3
FORM 0.026340 0.023320 0.0
FAMM + Pearson 0.021640 0.023660 0.0
FFMM + MEP 0.021500 0.015200 0.0
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Fig. 1 History of objective function for 4 moments case

5 5% AP @ A% 4 urk 2 A 4§ 3w
g AgE £45 F7k AR #H4 glo] 42 F Ao

Num. Exp = 1,000k g1 &2 83
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Fig. 2 History of objective function for 5 moments case
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