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Tab. 1 The closing price of the selected 5 stocks on 10 trading days
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Tab. 2 The rate of return of return of the selected 5 stocks on 10 trading days %
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Tab. 3 The average rate of return of the selected 5 stocks
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Fig. 2 Correlation between income and risk
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A Multi-Objective Portfolio Model with Improved Transaction Cost Based on CVaR

SONG Huihui's LONG Xianjun®*, LONG Qiang®

(1. National Intelligent Manufacturing Service Site, Chongqing Technology and Business University;
2. College of Mathematics and Statistics, Chongging Technology and Business University, Chongqing 400067
3. Scholl of Science, Southwest University of Science and Technology, Mianyang Sichuan 621010, China)
Abstract: [ Purposes |Effective portfolios are the greatest gains that investors can achieve in controlling and minimizing risk. [ Meth-
ods]The multi-objective genetic algorithm is used to solve the multi-objective investment portfolio model. [Findings]A multi-objec-
tive portfolio model is established which requires the minimum CVaR and the maximum profit on the basis of the typical transaction
cost. [ Conclusions By using the multi-objective genetic algorithm, a practical investment strategy is obtained by analyzing the histor-
ical data of the China’s stock market by Matlab 2016a.
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