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Research on Optimizing Stock Investment Portfolio Based on Genetic Algorithm
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[Abstract] This article focuses on the optimization problem of stock investment portfolios,with the aim of
seeking a balance between risk and return. The intelligent optimization method — genetic algorithm — is used to
optimize the stock investment portfolio by simulating the process of natural selection and genetic evolution.The
article constructs an investment portfolio model based on historical data,and uses the encoding,fitness
function,selection,crossover and mutation operations involved in genetic algorithm to optimize the proportion
of investment.In the experimental part,several stock data are selected for empirical research.The results show that
genetic algorithm can converge to a better solution after multiple iterations,significantly enhancing the return

risk level of the investment portfolio. This article summarizes the research results,points out the shortcomings of

the method and future improvement directions.
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