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Research on portfolio strategy of A shares based on risk adjusted returns
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Abstract; After more than 20 years of development in China’s capital market, the number of stocks and the

total volume of transactions have begun to take shape, and stocks have become an important asset allocation.

With the transformation of China’s economy from high-speed growth to high-quality development, survival of

the fittest in the market has become the main trend. In view of this situation, a strategywas put forward to con-

struct A-share portfolio, which can obtain stable expected returns.It evaluates the investment value of stocks

through risk-adjusted returns,and then constructs a portfolio through total equity, which can be used for refer-

ence by investors for asset allocation purposes.
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Tab.1 Profit contrast of five star-portfolios
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Fig.2 Comparison of five star-portfolios with

Chinese private equity funds
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Tab.3 Profit contrast of a five-star portfolio with

Chinese private equity funds
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