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Table 1 Optimal ol ution for sector i’ sfinancia networks
W1 Wy Wy W2 Xi1 Xi2 Xi3 Vi1 Yi2 Vi3 Syi Syi
1 0.5 0.1 0.1 0.1 5429 1.7004 0.3689 0.0429 2.7004 2.3689 7.1123 5.1123
2 0.5 0.05 0.05 0.1 5.0881 0.9009 0.3741 0.0881 1.9009 2.3741 6.3631 4.3631
3 0.5 0.05 0.05 0.05 51564 1.3785 0.4141 0.1564 2.3785 2.4141 6.94990 4.9490
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Table 2 Optimal ol ution for multiple sectors financial networks

1 9=1[010.1] ¢ =02 g/ =02 go=0.05
xj: 8.9801 48091 1.0495 55217 6.9453 4.4686 o 14.4817 11.7545 55181
Yi: 3.901 0.8091 5.0495 10.5217 10.9453 0.4686 qy 14.4817 11.7545 5.5181

r’: 0.3407 0.036 1 0.405 8

2 9=1[010.1] g =01 g/=01 go=0.05
xj: 10.3238 5.2457 0.1873 3.8440 58801 4.3005 q: 14.1678 11.1259  4.4879
Yi: 5.3238 1.2457 4.1873 8.8440 9.8801 0.3005 q 14.1678 11.1259  4.4879

r': 0.0569 0.064 1 0.3390

3 g=1[0150.15] g, =0.2 g =02 go=0.05
xj: 10.0034 6.7989 2.6788 3.6446 54374 4.4984 g 13.6479 12,2363 7.1771
yi: 5.0034 2.7989 6.6788 8.6446 9.4374 0.4984 q; 13.6479 12.2363 7.1771

r’: 02079 0.3777 0.0929

Ox = gy =[14.167 8 11.1259 4.487 9].

5 .
2) ,
1 , w, = 0.1
, , w, =0.05 s=[6.3631 4.3631]
, , s = [6.9490 4.949 0],
, 3) , .
, 2 , g =001 0.1]
g = [0.15 0.15]
, . g = q, =[14.481 7 11.754 5 5.518 1]
D , G = q = [13.6479 12.2363 7.1771],
1 ,
w = [0.10.1] w = [0.05 0.05] , ,
, s=[7.1123 5.1123] s = ,
[6.3631 4.3631]; 2 . Oy =[0.2
0.2] gy = [0.10.1] G = ,

y = [14.481 7 11.754 5 5.518 1]
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Abgract : From the ange of mutua joining network in the capital market , we discuss the problem of financia asst
portfolio optimization and balance scale. Under the conditions of rnon-balance of financia assts and liabilities, we
gve the control node s o invesment scae and risksfor the snge department. From financia network and analyze
the baance problem of financia ingrument between the many department and egtablish the nmodd's describing the
balance scale and price of sygem. Under the function of different invesment efectiveness, the beg optimization <
[ution isfound to the snge and many department nodel s.
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