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Study on Optimal Combination of Medel of Information Needs Based
on Particle Swarm Optimization Algorithm
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Abstract To meet the requirements of the quantitative portfolio management in information needs,a model based on an
improved Particle Swarm Optimization algorithm to solve the portfolio optimization problem of information was pro-
posed. Firstly, discussing the application status of the PSO in the investment field. Second, defining the element model of infor-
mation needs, setting two coefficients, then proposing a new PSO algorithm adding the Expected Utility Coefficient among the
information needs and the Preferences Coefficient of decision-makers,and comparing it with traditional PSO algorithm.
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2% PSO(22%) PSO(24 %) PSO(25%) £ PSO(22%) PSO(24%) PSO(25%)
1 0.353  0.05 0.04 0,123 0.0376 0.126 0. 105 0. 059 0. 134 0.123 0. 145
2 0,354 0.04 0,002 0.02 0.616 0. 259 0.179 0. 152 0.088 0.729 0.116
3 0.275  0.06 0.01  0.154 0. 158 0.097 0.18 0. 065 0.182 0. 102 0.117
4 0.193  0.05 0.07 0.112 0. 129 0. 006 0. 095 0.078 0.039 0.135 0. 065
5 0.743  0.15 0.33  0.032 0. 052 0.036 0.05 0.16 0.074 0.073 0. 095
6 0.182 0.03 0.023 0.071 0.175 0.057 0. 111 0. 047 0. 124 0.111 0.003
7 0.201 0.035 0.187 0.15 0. 099 0. 007 0. 049 0. 064 0.116 0. 103 0. 06
8 0.403 0.055 0.23 0.141 0. 106 0. 164 0. 134 0. 183 0.019 0. 114 0. 113
9 0.371 0.007 0.012 0.015 0. 103 0. 126 0. 087 0.072 0.079 0.09 0.133
10 0.004 0.002 0.001 0.182 0.078 0. 122 0.01 0. 121 0. 142 0.075 0.153
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12 0.095 0.76 0.198 0.098
13 0. 388 0.105 0. 589 0.25
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15 0.26 0. 104 0.553 0.13
16 0.27 0.18 0.598 0.128
17 0.14 0.61 0.127 0.148
18 0.32 0.05 0.577 0.216
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X1 Xz X3 X4 X5 Xs X7 Xs Xy X10
X1 1 —0, 5578 0.421 0. 321 1 —1 0. 82 -1 —1 0. 631
X2 —0. 5578 1 0.189 —0. 141 0.2 —0.12 0,124 —0. 24 —0, 124 0. 361
X3 0.421 0. 189 1 0.1 —0. 41 —1 0.182 0, 24 0.42 0.23
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1 0.353 0,05 0.04 0.123 0.038 0.126 0. 105 0. 026 0. 105 0. 077
2 0.354 0.04 0.002 0.02 0.616 0. 259 0.179 0. 107 0.179 0. 109
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