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Two Optimization Methods for Portfolio Investment Decision

0 £ H% D T,g;o.?

=
Liu Xing “Yang Riuat—
(BEXSETIHEEYER EE.6300L,$ S 0% 8.8t 4)

A

B R ENBEFASCHAGERBULOUHEFESEG L RET —REXAZA
EUHFRREEFASYAFEY A5 BLEVSEHRERL-ZRFLE4 48
HRAEABFHEYE-—F R TEAA.

@A EHAR, RERE RICLITE it et

TPERHERSEESES F202; F224.0

ABSTRACT On the basis of intraducing some fundamental theories and computational meth-
ods of portfolic investment.this paper derives a decision model for searching optimal portfolio with
the utility function. Then ,after comparing the new model with the conditional extreme optimizat.io_n
model , which has been usually considered by people .the result shows the new model would be more
efficient under certain conditions.
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