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Abstract The purpose of this paper is the check of the usefulness of optimizing the investment ratio for
riskless / risk assets by neuro-fuzzy technology. There is portfolio theory as the technique of investigating
investment efficiency. It is going to avert a risk by concentrating, investing and carrying out the diversified
investment of all the funds to one stock. This paper describes a system for obtaining the optimal investment
effect using an economic barometers and fuzzy reasoning, and give us the optimum investment ratio between
the stocks as risk assets and the government bond and corporate debenture as riskless assets. Also, it tries

to select an input variable by Self-Organization Map.
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