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Abstract

The purpose of this paper is to determine the optimal amount of investment and to

confirm the usefulness of introduction of fuzzy theory into the portfolio theory of an investment
analysis and determinination . The portfolio is a combination of decentralization investment. 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 non-risk

assets.
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2000.3 559 | 560.7 | 441 | 443.23 | 1003.91
2000.4 540 | 542.2 | 460 | 465.84 | 1008.00
2000.5 524 | 526.6 | 476 | 486.76 | 1013.38
2000.6 527 | 530.2 | 473 | 499.84 | 1030.00
2000.7 513 | 516.6 | 487 | 511.12 | 1027.71
2000.8 517 | 521.1 | 483 | 506.57 | 1027.71
2000.9 500 | 504.5 | 500 | 509.16 | 1013.66
2000.10 485 | 489.9 | 515 | 515.31 | 1005.16
2000.11 488 | 493.4 | 512 | 489.28 982.64
2000.12 478 | 483.7 | 522 | 501.52 985.26
2001.1 492 | 498.4 | 508 | 492.67 991.06
2001.2 487 | 493.8 | 513 | 495.51 989.33
2001.3 504 | 511.6 | 496 | 482.11 993.67
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