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Empirical Analysis and Research on Fuzzy Expectation

Securities Investment Portfolio Model

YANG Mei' , LU Lun-hui’

(1. General Education School, Chongqing College of Electronic Engineering, Chongqging 401331, China;
2. School of Mathematics and Statistics, Chongqing Technology and Business University, Chongging 400067, China)

Abstract ; In order to study investment portfolio under uncertain environment, this paper mainly discusses fuzzy
expectation model by innovatively introducing covariance into risk measurement, sets up a group investment
portfolio selection model, makes empirical analysis by choosing 19 constituent stocks of Shanghai Stock Exchange
50 Index and obtains the optimal investment portfolio which should be implemented by each of three kinds of
investors by combining genetic algorithm and by using MATLAB software programming.

Key words :investment portfolio ; fuzzy number; genetic algorithm
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