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A New Method for Determining the Weighting of Optimum
Combinatorial Investment

Cheng Xiyu
(Dept. of Manag. Info. Sci. , Huagiao Univ. , 362011,Quanzhou)

Abstract In determining the weighting of ordinary linear combinatorial investment, some compromising re-
strictions will most likely be carried out between the objective function of minimum risk and maximum earn-
ing. such as to reduce the risk to the minimum in case the expected earning has been determined. By adopting
nonlinear objective function of minimum risk for the earning per unit, the author precisely determines the
weighting of optimum combinatorial investment. This is a method of directly perceived significance both in
theory and in practice.
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