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均匀设计在证券投资决策中的应用
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摘要 在根据均匀设计点产生初始投资组合方案的基础上,应用相对有效性的DEA评价方法,给出最佳投资组合决策方案。实证分析表明

了该方法的有效性。
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Abstract： On the basis of uniforn design point generation of the first investment portfolio plan, we apply the 

DEA technique of relative effectiveness evaluation, and give the optimum investment portfolio decision project. 
The case analysis demonstrates the effectiveness of this method. 
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