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Aabstract

In this research, we apply the feasibility modeling by applying a variety of fuzzy numbers and

using the possibility theory to determine the optimal investment model based on neural network

methodology for fuzzy L. — R, trapezoidal and triangular numbers in optimal portfolio formation.

Securities. The overall goal is to maximize “return” and reduce “’risk” to find the optimal portfolio.

So, to achieve this goal, solve the multi-objective nonlinear programming problem using the Zim-

merman method by minimizing the objective functions. Furthermore, by replacing the mean-

variance and standard deviation models by the Markovits mean-variance model, consider the op-

timal portfolio selection in the Possibilistic space.

Keywords: Nonlinear Programming, Mean-variance Model, Optimal Portfolio, Possibilistic Space,

Objective Functions.
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