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Invesment Decision Mode
: and Analysis Based on Risk
Per Uhit of Earning Rate

ZHANGJin- gng
(Inditute for Financid Sudes,Fudan Universty ,Shanghai 200433

< Abdract : In order to get nore sutable invesment decison
nmodel and andyss method ,a risk measure method for unit return
was introduced , by which ,portfolio selection in MarkowitZ efective
' st was andyzed ,and a portfolio with the minima risk ,and conpare
’ with the reaults by means o gandard deviation for measuring risk
) was obtained. On acoount of the above discussons,ome nore rea

nable suggedions for invesment deci son were gven.
Key words:risk per unit of earning rate ;risk measure ;inves

ment decison
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