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摘要 本文以Markowitz均值-方差模型为基础,提出了差异系数σ/μ极小化以及在此条件下的组合收益率极大化的均衡理论,利用

Lagrange参数法,得到了一种使单位收益风险最小的投资组合决策方法,并给出了实例分析。
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Abstract： On the basis of Markowitz mean-variance model, we put f or ward the balanced theory of portfolio 

profit rate maximization on t he condition that difference coefficient σ/μ is minimized. Using Lag range parameter 
method, we gain the feasible portfolio decision. At last we give an example analysis. 
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