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  本刊中 包含“投资组合选择,
交易费,极大极小模型.”的 相关文章 
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摘要   研究不允许卖空时不相关资产的最优投资选择问题.在风险资产收益率不能确切知道的情况下, 
建立了投资组合选择问题的极大极小模型. 将交易费引入到极大极小模型中, 
交易费假定为新旧投资组合之差的V型函数. 推导出有效投资组合与有效前沿的解析表达式. 
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分类号 34A34,60J05   
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Abstract  This paper considers a minimax model for optimal portfolio selection at the situation 
that the return rates of risky assets can not be precisely estimated. 
The authors introduce transaction costs into the minimax model and the transaction cost is 
taken as a V-shaped function of the difference between the existing portfolio and a new one. 
For independent capital assets, the authors derive the analytical expression of an optimal 
portfolio with no-short sales.
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