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A Study on the Portfolio Selection Algorithm
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There are many researches related
to the estimation of risk, setting of model,
estimation  of  parameters  after
propostion of portfolio theory of
Markowitz (1952).

The concept of investment portfolio
1s usually applied by indwidual and
mnstitutional investor to assist their
mvestment decision.

We intend to use Neural Network
and gray theory to simplfy the portfolio
program and to use the forecast function
of Neural Network to estimate the return
rate.
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