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A Portfolio Choice Model under the Revised Risk

YANG Zhuanling, CHEN Xizhen
(School of Mathematics and Information Science, ¥den University, Wenzhou, China 325035)

Abstract: This paper presents a portfolio choice model lgasimthe portfolio choice, and studies its effitien
frontier under the model of the portfolio choice deb Found that the efficient frontier is compodsd
efficient frontier of N species investment choicedal posed by the point of the parabola.
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