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Portfolio Model and Its Application

ZHU Jun-lin,FU Ying-zi,CHEN Yi
(College of Science,Kunming University of Science and Technology , Kunming 650500, China)

Abstract Portfolio problem widely exists in financial,risk investment and other fields. Respectively in the total investment and selective
investment portfolio is mainly studied from two kinds of situation scheme selection problem. For total investment,a multi—objective pro-
gramming model is established and used in the process of solving the ideal point is transformed into linear programming model, using the
LINGO software to solve the optimal investment proportion. On the latter,in this paper,introduce a 0—1 distributed parameters, the gener-
al situation to solve. Through a practical example to illustrate the use of the above methods,and the model is improved and promoted.
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addBehaviour( new CyclicBehaviour( ) {
public void action() {
ACLMessage msgRx=receive( ) ;
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msg. addReceiver( Rams) ;
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try%
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