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Improved multi-modal genetic algorithms and its application
on portfolio investment model

LIU Hongjie, WANG Xiu+feng, WANG Zhi-bao
(College of Information Technology Science, Nankai University, Tianjin 300071, China)

Abstract: A new approach to find investing scheme with multi-modal genetic algorithm is proposed. In
view of the fact that the traditional portfolio investment model does not meet the demands of different
venture capitalist, a new model that fits the circumstances of Chinese securities business is developed-
A new approach is presented to find the solution that incorporates Niche GA with " Migrating
Operator" which can overcome the unstability of Niche GA and find effectively all good solutions
without the information of the distances between the good solutions. The method is tested and the
expected results are obtained.
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