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Trail of optimal portfolio selection under influence of the capital
structure

ZHOU Yi, CHEN Shou', WANG Shou- vang*

1. International Business School, Hunan University, Changsha, 410082, China;
2. Department of Management Sciences, NSFC. , Beijing 100083, China

Abstract; This paper is concerned with optimal portfolio selection under influenc of the capital structure,
Some relation between capital structure and an optimal portfolic are explored. Based on these relations. we
sutdy action of the capital structure and trail of the market portfolio selection under influence of the capital
structure, This provides a method for the market portfolic selection under any fixed capital structure.

Key words. capital structure; portfolio selection; optimization: trail
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