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X1 41.9 0.1970 21.33 1.86
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X3 37.44 0.1443 20.34 1.57
X4 29.83 0.1035 10.00 1.82
X5 63.85 0.1510 16.13 1.12
X6 181.04 0.2384 18.34 4.67
X7 67.37 0.0915 19.87 3.32
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13 43 1571.89
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4 59 2164.34
4 69 2459.41
115 76 2754.39
2 86 3054.01
16 92 3348.23
1 6 102 3643.3
117 109 3939.75
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1 31

39 27
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138 6

170 12

177 1 14

177 1 14

177 1 14
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177 1 14
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71
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if R 4R
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0.197853
0.196653
0.199747
0.19522
0.196713
0.196653
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0.196147
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1603.86
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1853.63
1936.99
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2070.65
2070.65
2070.65
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The Study of Optimal Decision Portfolio about Broken Lot Investment
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Abstract

In the diverse investment market, the issue about how to choose appropriate investment
items and which financial indicators investors should use is investors concerned. In this study,
we construct a mathematical model to help investors solve about how to use their limited
money to invest and get the max return in uncertainty environment. In the empirical research,
we chose the leading stocks in every industry of Taiwan Top 50 constituent stock but exclude
financial and optoelectronics industry’s stocks to find the broken lot invest optimal portfolio
and do the sensitivity analysis. The sensitivity analysis can provide investors an important fact
to make decision by the changes of parameters to impact to optimal solution.

Keywords : Portfolio ~ linear programming ~ broken lot trading ~ PE ratio ~ PB ratio.


mailto:mcchu@mail.mcu.edu.tw
mailto:99136075@ms1.mcu.edu.tw

