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Abstract Based on BigQuant platform, a stock investment consulting system, using its StockRanker algorithm and back-test
mechanism, this paper analyzed the characteristic data of 1848 stocks in China’s stock market after deducting CSI 300 index com-
ponent stocks from all A shares with normal trading during the sample period from January 1,2010 to February 5,2019, and
ranked the stocks with the greatest investment value so as to provide intelligent and personalized asset allocation proposal for in-
vestors with different risk preferences. Based on the CSI Smallcap 500 index. through strategic judgment. this study developed

product D with better and more stable investment returns than the standard index fund by substituting the poor performance

component stocks with excellent performance non-component stocks,which has shown.
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