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Abdract: A portfolio sdectior quiaaraiic integer programming nodd with minimum transaction lots is developed
through desgning a new asymmetric isk measurement based on the generdized di sgppoi ntment nodel proposed by Jia
and Dyer. Further, asociated with hunord immune theory, a movel and available humord immune agorithm is
proposed to ©lve the nodd. In the desgn of the dgorithm, the key is to introduce an excdlent antibody <t -

updating operator to collect and update the good sl utions found from the search process, while egablishing severa
kindsof immune operations being capable of inproving dversty of population and grenghening the cgpability of
gobd , locd , and pardld search © that the dgorithm can search the optimd slution from different drections.
Practica gpplication and numericadly corrpardive resuts, illugrating the reasonability and availability of the nmodd
dow that the proposed dgorithm with grongdy goba and locd search cgpability can obtain rgpidy the optimd
invegment decigon-making scheme o the nodd .
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