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摘要 基于项目集合选择问题的定义,给出了项目集合选择问题求解的一般步骤。依据投资方案组合选择问题的非线性特性,构建了投资

项目集合选择问题的非线性规划模型,在此模型的基础上提出了基于外点法求解此类问题的改进贪婪搜索算法。研究了采用surrogate
松弛模型确定初始点和运用改进的贪婪算法搜索最优解的具体实现方法,给出了实现算法的具体步骤。
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Abstract： Based on the conception of subset selection problem,the general processes for solving the problem 

are given.As the investment portfolio selection problem is of non-linear feature,an aimed model of the investment 
port folioselection problem is formulated.Therefore,an exterior point heuristic algorithm is constructed,the 
surrogate model aimed to deter mine original point and the advanced greedy search algorithm aimed to obtain 
optimal point are put forward,and the whole processes of the algorithm are addressed. 
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