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摘要 本文着重讨论了允许买空卖空条件下的投资组合求解问题。由于在实际的经济活动中存在买空卖空的现象,本文讨论了这种情况

下的最优化模型,并用内点算法结合Matlab编程,给出了问题的最优解。同时,对投资者对风险的偏好系数A进行了数值分析,可以得到

最优的A值A*,即当投资者对风险的偏好系数A=A*时,投资者可以得到最大的投资效用。
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Abstract： This paper studies mainly the solution of Optimal Portfolio Selection Problem with the permission of 

short sale via Interior Point Methods.In real economic activities,short sale is widely used by some investors 
especially in western world.We solve the quadratic programming problems with no constraints about short sale via 
interior point methods.Furthermore,we obtain the graph expressing the relations between coefficient A and 
utility,in which the investor with maximum utility can be found. 
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