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Many a'iificial intelligence and statistical methods exist for data analysis and interpretation. However, these
methods wer,~ often not designed for the very large data sets data mining is dealing with today. This raises the issues
of scalability and efficiency of data mining methods when processing considerably large data. GA is suitable for
mining finan,;ial data such as stock market.

Conclusions

The optimum portfolio generated by GA differs from optimum portfolio generated by Markowitz Optimization.
Markowitz optimization produces UMW and Nestle as the best portfolio of equal percentage allocation for any risk
tolerance. GA on the other hand, generated a combination of UMW and Matsushita as the optimum portfolio.
Markowitz Portfolio Optimization is an established principle in the investment sector as his work is still in use for
more than four decades. However, we are dealing with new technologies and massive data, it is best to find a new
way to implement the Markowitz principle. GA using Markowitz optimization in this study has shown that it is better
than Markowitz alone. We have to consider the running time and also data volume to be processed in order to make
an accurate decision. We are mining the data to make better investment with higher profit and lower risk.
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