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ABSTRACT
This study used data on the one-year — Global REITs Funds and Offshore Mutual Funds two types of funds, as this study of
samples, and all samples for the investment portfolio to identify the optimum combination of weight. The results hope give to
investors and researchers have further study of the customs and thinking. In the part of data analysis, this study to be carried out
descriptive statistical analysis, after used Sharpe, Treynor, Jensen three performance indicators to assess the performance of the
respective, and final used Markowitz of portfolio theory for portfolio analysis. The results divided into three parts, so that risk avoid,
risk neutral, risk lovers may be against their own different needs and have different investment program can choose. From the study,
the diversification of the portfolio, the more value can reduce the risk for risk avoid who as an investment choice of the single
investment portfolio, the higher risk, but relatively higher pay, more appropriate risk Lovers as their investment choices. Analysis of
the results of this study will provide investors and further research have some contribution and reference.
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