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Dependent Variable: Y
Method: Least Squares
Date: 03/08/16 Time: 16:24
Sample: 112

Included observations: 12
Y=C(1)+C(3)*X

Coefficient ~ Std. Error  t-Statistic Prob.

C(1) 0.040874 0.002300 17.77016 0.0000

C(3) 0.290650 0.017270 16.82933 0.0000
R-squared 0.965897 Mean dependent var 0.071983
Adjusted R-squared 0.962486 S.D. dependent var 0.024482
S.E. of regression 0.004742 Akaike info criterion -7.713803
Sum squared resid 0.000225 Schwarz criterion -7.632985
Log likelihood 48.28282 Hannan-Quinn criter. -7.743724
F-statistic 283.2262 Durbin-Watson stat 1.166073
Prob(F-statistic) 0.000000
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Strategy Analysis of Social Security Fund Market Investment Portfolio

CHEN Wei-yao, XUE Xing-li
(Shandong Agriculture University, Taian Shandong 271018, China)

Abstract: how to maintain and increase the value of social security fund is directly related to the basic life of each person . With the increasing a-
mount of social security funds, how to better operate the funds also become more and more concerned issue of society. By Eviews software, Chi-
nese deposits, stocks, bonds, funds, corporate bond returns and risks of 2007 to 2014 were analyzed and compared to design a series of investment
combination model. Clarified the relationship between return and risk, and advanced some suggestions on how to improve the benefits of social secu-
rity fund.

Key words: social security fund;market;return;risk;investment portfolio
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