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Abstract

Portfolio problem is the focus of fund industry research, and team investment model has become
the mainstream direction of fund investment in recent years because it can effectively reduce ex-
treme risk. However, most of the existing portfolio studies are based on the classical return-risk
model, which may not be fully applicable to the group investment model of fund teams. Based on
this, from the perspective of group classification consensus, this paper studies the portfolio prob-
lem of fund team, and constructs a portfolio decision framework of fund team based on classifica-
tion consensus. By identifying the members with low degree of consensus and providing feedback
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adjustment suggestions, the stock classification results reached by the members of the fund team
are obtained. Finally, the maximum return model is used to determine the proportion of each
stock. The effectiveness of the proposed method is verified by case calculation and analysis.
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Figure 1. Classified consensus framework
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Figure 2. The influence of adjustment coefficient on consensus degree of
population classification
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