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Generally, national and international fund managements have to adjust investment proportions of financial assets by observing environment and market changes. Therefore, fund management units have to establish intervals of investment proportions of portfolios besides estimating optimal investment proportions. That is to find the confidence intervals of investment proportions in the point view of statistics. In fact, the nature of optimal investment proportions is similar to compositional data. The method of estimating mean and variance matrix of compositional data can be used to estimate those of investment proportions. Therefore, the purpose of this research is to establish the confidence intervals of optimal investment proportions by applying compositional data analysis of statistics. The results of this research are contributed to the theoretical foundation and objectivity for creating intervals of investment proportions in portfolios.

