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ABSTRACT
The aim of investment is to choice suitable portfolio of financial products for investors. During to financial market opening and
globalization trend, investors are difficult to find the suitable investment objectives. Besides, the subjective judgments of investors will
influence the decision of investment. This study presents an investment decision analysis model by combining linguistic variables
with fuzzy integral. The main point is that fuzzy integral is able to model interaction between criteria in a flexible way for criteria
aggregation in investment decision problems. In additional, the concept of intelligent agent is applied to develop a decision analysis
system for dealing with investment problems. According to the data analysis, it shows that the proposed system is helpful for investors
to solve the investment decision problems.
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