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Abstract: The Paper based on the Multi-objective programming theory, and establishes the Model of the
multi-objective real estate investment decision. It adds two columns as natural state and probability in order
to treat risk in the process of decision rationally. It applies bayes formula to meliorate risk probability, apply
the method of utility value to transform financial assets matrix, apply obscure iterative means to determine
objective weight. Finally, as the experiment showed, this model consider the characteristics of real estate in-
vestment decision more overall, and evaluate investment plan comprehensively. It can help to make correct
decision.
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Table2. The Probability of Composite Natural State
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Table4. The three plan’s Expected Utility
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