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Abstract

Under circumstances of limited resources, adopting efficient allocation methods to
address potential risks is a crucial investment consideration. This study examines self-
selected investment portfolios using capital market frameworks. The portfolio selection
pool consists of three different industries (specifically, computer and peripheral
equipment, communications networks, and food industry). Research findings indicate
that ASUS, Kunlin, and Da Yin produce optimal investment portfolios along the
efficient frontier and capital market line across various fund allocation methods.
Additionally, this study utilizes the Capital Asset Pricing Model and analyzes the
individual impacts of self-selected portfolios over multiple years as analytical
foundations. These approaches contribute to research by providing insights on sample
selection, evaluating the balance between risk and return, and informing investment

decision-making considerations.

Keywords: Efficient Frontier, Capital Market Line, Investment Portfolio, Risk

Diversification
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https://ccinvest.com.tw/standard-deviation/
https://vocus.cc/article/644d97f3fd8978000167e05a
https://news.cnyes.com/news/id/5791478
http://www.kuenling.com.tw/about/company_information/
https://applesidra.com.tw/%e5%85%ac%e5%8f%b8%e7%b0%a1%e4%bb%8b/
https://www.asus.com/tw/content/about_asus_history/
https://www.cathayholdings.com/holdings/brand/assetmanagement/article_list/article_content?newsID=fAW6nTDhb0Gu8QGUAvXA7Q
https://www.cathayholdings.com/holdings/brand/assetmanagement/article_list/article_content?newsID=fAW6nTDhb0Gu8QGUAvXA7Q
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12. [20243. F B % ] B ># 4 + #1538
https://hk.finance.yahoo.com/news/%E8%8F%AF%E7%A2%A9%E6%B3%95%E8%A A%
AA2024%E5%B9%B4%E7%8D%B2%E5%88%A9%ES5%B9%B4%ES5%A2%9E%E8%BF
%91-%E5%80%8D-%E6%93%AC%E9%85%8D%E6%81%AF34%E5%85%83-
%E5%8D%B0%ES%BA%A6%E4%BCY%BA%E6%9C%8D%ES5%99%A8%ES5%AEY%A2%
E6%88%B6%ES5%91%86%E5%B8%B3%E6%8F%90%ES5%88%9753-095355526.html

Bz Lyang) (0 4d KM LEL S EPS e lflT #4373 | "fﬁ%ﬁﬁ%‘%;; il
SET RS
https://www.wealth.com.tw/articles/3eefdd4a-ee05-45e¢9-ab25-fcf761b1cbbb6
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https://www.fidelity.com.tw/insights-learning/education-centre/multi-asset-investing/building-

diversified-portfolio/

15. »x % % % (Efficient Frontier) #_* B ? G A#H ~ # L -PG 5T o Bop ¢

https://pgfinnote.com/efficient-frontier/

16. 7 f3F A% FR (CML) 2 #3453 0% - pigef o Bop o
https://unsilencedmovie.tw/%E5%95%86%E6%A5%AD/%ES5%85%AC%ES%8F%B8%ES]
%B2%A1%ES5%8B%99/%E8%B2%A 1%E5%8B%99%ES5%88%86%E6%9E%90/%E8%B3
%87%E6%9C%AC%ES5%B8%82%ES5%A0%B4%E7%B7%9A-cml/
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https://hk.finance.yahoo.com/news/%E8%8F%AF%E7%A2%A9%E6%B3%95%E8%AA%AA2024%E5%B9%B4%E7%8D%B2%E5%88%A9%E5%B9%B4%E5%A2%9E%E8%BF%91-%E5%80%8D-%E6%93%AC%E9%85%8D%E6%81%AF34%E5%85%83-%E5%8D%B0%E5%BA%A6%E4%BC%BA%E6%9C%8D%E5%99%A8%E5%AE%A2%E6%88%B6%E5%91%86%E5%B8%B3%E6%8F%90%E5%88%9753-095355526.html
https://hk.finance.yahoo.com/news/%E8%8F%AF%E7%A2%A9%E6%B3%95%E8%AA%AA2024%E5%B9%B4%E7%8D%B2%E5%88%A9%E5%B9%B4%E5%A2%9E%E8%BF%91-%E5%80%8D-%E6%93%AC%E9%85%8D%E6%81%AF34%E5%85%83-%E5%8D%B0%E5%BA%A6%E4%BC%BA%E6%9C%8D%E5%99%A8%E5%AE%A2%E6%88%B6%E5%91%86%E5%B8%B3%E6%8F%90%E5%88%9753-095355526.html
https://hk.finance.yahoo.com/news/%E8%8F%AF%E7%A2%A9%E6%B3%95%E8%AA%AA2024%E5%B9%B4%E7%8D%B2%E5%88%A9%E5%B9%B4%E5%A2%9E%E8%BF%91-%E5%80%8D-%E6%93%AC%E9%85%8D%E6%81%AF34%E5%85%83-%E5%8D%B0%E5%BA%A6%E4%BC%BA%E6%9C%8D%E5%99%A8%E5%AE%A2%E6%88%B6%E5%91%86%E5%B8%B3%E6%8F%90%E5%88%9753-095355526.html
https://hk.finance.yahoo.com/news/%E8%8F%AF%E7%A2%A9%E6%B3%95%E8%AA%AA2024%E5%B9%B4%E7%8D%B2%E5%88%A9%E5%B9%B4%E5%A2%9E%E8%BF%91-%E5%80%8D-%E6%93%AC%E9%85%8D%E6%81%AF34%E5%85%83-%E5%8D%B0%E5%BA%A6%E4%BC%BA%E6%9C%8D%E5%99%A8%E5%AE%A2%E6%88%B6%E5%91%86%E5%B8%B3%E6%8F%90%E5%88%9753-095355526.html
https://hk.finance.yahoo.com/news/%E8%8F%AF%E7%A2%A9%E6%B3%95%E8%AA%AA2024%E5%B9%B4%E7%8D%B2%E5%88%A9%E5%B9%B4%E5%A2%9E%E8%BF%91-%E5%80%8D-%E6%93%AC%E9%85%8D%E6%81%AF34%E5%85%83-%E5%8D%B0%E5%BA%A6%E4%BC%BA%E6%9C%8D%E5%99%A8%E5%AE%A2%E6%88%B6%E5%91%86%E5%B8%B3%E6%8F%90%E5%88%9753-095355526.html
https://www.wealth.com.tw/articles/3eef4d4a-ee05-45e9-ab25-fcf761b1cbb6
https://www.fidelity.com.tw/insights-learning/education-centre/multi-asset-investing/building-diversified-portfolio/
https://www.fidelity.com.tw/insights-learning/education-centre/multi-asset-investing/building-diversified-portfolio/
https://pgfinnote.com/efficient-frontier/
https://unsilencedmovie.tw/%E5%95%86%E6%A5%AD/%E5%85%AC%E5%8F%B8%E8%B2%A1%E5%8B%99/%E8%B2%A1%E5%8B%99%E5%88%86%E6%9E%90/%E8%B3%87%E6%9C%AC%E5%B8%82%E5%A0%B4%E7%B7%9A-cml/
https://unsilencedmovie.tw/%E5%95%86%E6%A5%AD/%E5%85%AC%E5%8F%B8%E8%B2%A1%E5%8B%99/%E8%B2%A1%E5%8B%99%E5%88%86%E6%9E%90/%E8%B3%87%E6%9C%AC%E5%B8%82%E5%A0%B4%E7%B7%9A-cml/
https://unsilencedmovie.tw/%E5%95%86%E6%A5%AD/%E5%85%AC%E5%8F%B8%E8%B2%A1%E5%8B%99/%E8%B2%A1%E5%8B%99%E5%88%86%E6%9E%90/%E8%B3%87%E6%9C%AC%E5%B8%82%E5%A0%B4%E7%B7%9A-cml/

