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Abstract: A class of intuitionistic fuzzy linear programming and its application is constructed. Firstly, the definition of
intuitionistic fuzzy inequality equations is proposed, and the model of intuitionistic fuzzy linear programming is established.
Then the solving method based on the total exact function and its solution steps are proposed. Finally, a securities portfolio of

the intuitionistic fuzzy linear programming model is founded. The numerical examples illurstrate that the theory is reasonable

and effective.
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