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In this paper, I consider the portfolio optimization problem of diversified investment in companies that treat REIT

as financial products. The portfolio optimization problem is the problem of finding the optimal portfolio for an

investor. Considering the trade-off between the two indicators of risk and return, we solve the problem of minimizing

risk under a constant return. In this paper, stock selection is performed using a genetic algorithm, and a portfolio

optimization problem is solved based on the stock selection. Use the Markowitz model to find the optimal investment

ratio.
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