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A summary of the Theory of Portfolio Investment
Ma Zhigang

(Chinese Financial Research Centre of Southwestern University of Finance and
Economics,Chengdu,610074)

Abstract: This paper elaborates portfolio investment theory of different schools' from the mainstream
economic basis, whose study focused on the analysis of economic theory mainly about the stock market
conduction mechanism of the monetary system, psychological factors and so on; Then it reviews the choice
theory of securities investment strategy; Finally form the aspect of EMH, It analyses the efficiency of the

indexing investment theory, and gives the empirical test results.
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