
Genetic algorithm for the problem of minimization 
of the risk of financial portfolio 

 
Bidzina Midodashvili a 

Pridon Dvalishvili b 

e-mail: bidzina.midodashvili@tsu.ge 

a Department of Computer Sciences, Ivane Javakhishvili Tbilisi State University, 13, University str. 

b Department of Computer Sciences, Ivane Javakhishvili Tbilisi State University, 13, University str. 

 

We consider the problem of minimization of the risk of financial portfolio. We offer a solution to 
this problem using genetic algorithm. The program compiled in C++ successfully solves the above-
mentioned problem for the given input data. 
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