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Abstract

The coronavirus pandemic had spread with alarming speed, infecting national
economies hard, but some business groups had been affected in unique ways. The
solar energy industry has remained resilient during the pandemic while investors and
companies have focused attention on sustainable energy-related issues. Due to the
impact of the pandemic, the stay-at-home economy has fermented and the demand for
commodity distribution has increased greatly, making the shipping industry particularly
outstanding. Moreover, the telecom supply chain has been heavily disrupted, making
it harder to keep up with the growing demand in the “new normal” of working from
home during the epidemic. The semiconductor industry in the country anticipates the
outlook to remain bright in the current financial year. Therefore, this study selects
three representative firms from the industries above to construct an investment
portfolio. Then we apply Markowitz's portfolio theory to form the efficiency frontier
curve and use the Sharpe value to find the weights of efficient portfolio. Lastly, we
improve the portfolio by considering the risk-free assets to reduce risk and increase rate
of return.
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