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Application of Statistics in Investment Portfolios
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Abstract :

This article introduces the detailed application of mathematical statistics in investment portfolios,

including theoretical knowledge of probability and statistics, theoretical analysis of investment

portfolios, and the systematic and scientific use of mathematical statistics methods to determine the

return rate and variance of selected stocks and portfolios. Additionally, it analyzes returns and risks.

EXCEL is used for programming solutions, establishing an efficient frontier curve, and determining

the effectiveness of investment portfolios. Based on the analysis results, the optimal proportion of

each stock in the investment portfolio is obtained, and the investment portfolio with the highest cost—

effectiveness and minimal risk is analyzed.
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