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Fund Platform

ol Investment Ratio [l Performance Information Stat © About
Choose who you are

Standard h..#

Choose a Risk type:

B Equity
B cash
Choose a age:
16 years to 25 years -
Below 5 year

6 years to 15 years

16 years to 25 years

26 years to 35 years

Higher than 36 years
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Fund Platform

Investment Ratio Performance = Information = Stat © About
Choose who you are

Standard v Fund Type Composite LT.Index MT.Index ST.Index Risk.Index

Choose aRisktype: I:L\:sjt;aio:al Strategy Fund - Euro Money chae * * * * * * * * * 7‘( )‘( * 7‘(
T momaresnomeesn ek Yook ot o ook
Chooseaage Jupiter Global Managed Inc equity *7‘( *{’ * * )&’7‘( )‘(* 7‘\' *
16 years to 25 years > BGF New Energy A equity *** *** 7&\,,&\,7{( 7&,** 7‘(?‘(*
SS—r; an vl Y vl Y vl Yo v ey

SGAM Fund/Money Market Euro BC money * * * * v *r )‘( * 7‘\' 7‘( )‘\r VA
DWS Invest Convertibles FC bond 7‘(* * *)‘( * 7{(* * *’*v *




Fund Platform

Choose who you are

Standard

Choose a Risk type:

Mid

Choose a age:

16 years to 25 years

|
N

I~l

VAN
M

=SS AR v

N

=i

Y/
SCF
P

5%

[l Investment Ratio [ Performance = Information = Stat © About

® Benchmark 25.891 # Portfolio 70.073 | December 31, 2007
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Fund Platform

Choose who you are

Standard

Choose a Risk type

Mid

Choose a age

16 years to 25 years
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[l Investment Ratio [l Performance Information Stat © About

Avgreturn(’) Sigmal(*)

18.32 1012 8.7 4.23

Maximum(%) Minimum(%)
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Fund Platform

d Investment Ratio
Choose who you are

Advanced w

Risk:

risk20 risk100

1 1 ? 1 1 1 1 1 1 1 P‘I
Age:

year1d yearad

O )

[ 2

Choose Equity Funds

[ AXA Rosenberg Global Eq Alpha B USD
v BGF New EnergyA,

v BNY Mellon Global Intrepid EUR A

[ HSBC Taiwan Blue Chips

I Jupiter Global Managed Inc

[ Matixis International Funds USD

[ Yuanta Duo Fu Eq

Choose Bond Funds

[ AllianceBernstein - European Income Portfolio Class
BT EUR

[ AllianceBernstein - European Income Portfolio Class
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[l Performance Information Stat @ About
B =quity
equity bond
40 (40%) M bon
B cash
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Fund Platform

[l Investment Ratio [l Performance Information Stat & About
Choose who you are

Advanced b
Risk:
risks0 — W =quity
|r I I I I ? I I I 1 !I 40 :4[}%} . bond
> B cash
Age:
yearid earal
- =" .
>

Choose Equity Funds
AXA Rosenberg Global Eq Alpha B USD
#| BGF New Energy A
#| BGF New Energy C
HSBC Taiwan Blue Chips
#| Jupiter Global Managed Inc
Matixis International Funds USD

Yuanta Duo Fu Eq

Choose Bond Funds

AllianceBernstein - European Income Portfolio Class
BT EUR

AllianceBernstein - European Income Portfolio Class
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Fund Platform

[l Investment Ratio [l Performance Information Stat @ About
Choose who you are
Advanced -
Risk:
Sk riska0 equity Ml equity
|r I I I 1 I 1 I V I !I A0 :dﬂ%} . bond
> B cash
Age:
yearid earal
=" "
>

Choose Equity Funds
AXA Rosenberg Global Eq Alpha B USD
#| BGF New Energy A
#| BGF New Energy C
HSBC Taiwan Blue Chips
Matixis International Funds USD
#| SinoPac Sm and Mid Cap
Yuanta Duo Fu Eq

Choose Bond Funds

AllianceBernstein - European Income Portfolio Class
BT EUR

AllianceBernstein - European Income Portfolio Class
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Fund Platform

(i)

() Investment Ratio (ul Performance Information Stat © About

Choose who you are

Advanced 5.4
Risk .
risk80 = By
S O > B bond
P B cash
Age
year30
O >
B

Choose Equity Funds

AXA Rosenberg Global Eq Alpha B USD
v, BGF New Energy A
¢, BGF New Energy C

HSBC Taiwan Blue Chips

Natixis International Funds USD

¢ SinoPac Sm and Mid Cap
Yuanta Duo Fu Eq

Choose Bond Funds

AllianceBernstein - European Income Portfolio Class
BT EUR
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ldl Investment Ratio |l Perfarmance = Information = Stat @ About

Advanced -
Risk:
riskC risk20 sk W =quity
1 1 t?l 1 1 1 1 1 1 1 ‘I . bnnd
g W cash
Age:
yearil earsi
= 1
|
Choose Equity Funds
D A¥A Rosenberg Global Eq Alpha B USD
= BGF Mew Energys
< BMY Mellon Global Intrepid ELIR A
i HEBC Taiwan Blue Chips
# Jupiter Global Managed Inc
© Matixis International Funds USD
! Yuanta Cuo Fu Eg
Choose Bond Funds
© AllilanceBernstein - European Income Portfolio Class BT ELUR
! AllianceBernstein - European Income Portfolio Class CEUR
« Baring Strategic Income Y
" Global Convertibles Fund (EUR}-JFPMorgan Global Convertibles
Aldist)-USD
# Janus Capital Funds Ple-Janus LS Short Term Bond Fund A ELUR
Acc

| Parvest Convertible Bond Europe P C

Choose Currency Funds

" Morgan Stanley Investment Funds US Dollar Liquidity Fund B
= Parvest Money Market Euro C C

| Schroder I3F Euro Liquidity B

# 3GAM FundMaoney Market Eura BC
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Fund Platform

[l Investment Ratio [l Performance Information = Stat © About
Choose who you are

Advanced = Fund Type Composite LT.Index MT.Index ST.Index Risk.Index

50 towEnry A iy v YO v Yerle e Yo vl Yy
risk0 risk80 risk100
—_— —  BGF NewEnergy C S 2. 0. 0. 4. 6.0, 0. 6. 0. 0.0.0.6.4,

Age. SincPac Sm and Nid Cap ST 0. 6.0.6.6.0.6.6.0.6.60 ¢
years year30 years0
*’ DWS Invest Convertib|es FC bond *7% 7% 7% 7% 7% ** * yt( 7%* *

Choose Equity Funds DWS Invest Convertibles LD bt Yevey Yevey ey Yoo Yoy

(] AXA Rosenberg Global Eq Alpha B USD

« 5% ewrry fiouswrea R Y S O R 0 U S

@ BGF New Energy C
(] HSBC Taiwan Blue Chips SGAM Fund/Money Market Euro BC ~ money *7‘( 7‘:7‘(* *(7‘( *7&1 7‘()‘(%

() Natixis International Funds USD
# SinoPac Sm and Mid Cap
() Yuanta Duo Fu Eq

Choose Bond Funds

[ AllianceBernstein - European Income Portfolio Class
BT EUR
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[l Investment Ratio [l Performance = Information &= Stat © About
Choose who you are
Advanced = Zoom:1d Sd 1m 3m 6m 1y Max ® Benchmark 30.289 # Portfolio 106688 » S | December 31,2007 | ©
Risk: 140
risk80 120
e -G N
P 100
Age: 80
< year30
9 - 60
>
Choose Equity Funds
| AXA Rosenberg Global Eq Alpha B USD
¢, BGF New Energy A
¢/ BGF New Energy C
HSBC Taiwan Blue Chips 20ps 2006 2007 2
| Natixis International Funds USD ! . _
< | _7] v

¢ SinoPac Sm and Mid Cap
| Yuanta Duo Fu Eq

Choose Bond Funds

AllianceBernstein - European Income Portfolio Class

BT EUR



BENRFEANT IS

)
>k
pos o

==l

It

Fund Platform

(4 Investment Ratio [l Performance Information = Stat © About
Choose who you are

Advanced v Fund Type Composite LT.Index MT.Index ST.Index Risk.Index
Risk: G)S(/; Rosenberg Global Eq Alpha B - *7&' "‘( 7‘( 7‘( * * 7‘( v )t( #
,“S.:U 5 ; i ; 3 3 , - “,S..“:, HSBC Taiwan Blue Chips equity 7‘(7‘( )‘(7‘( *)‘( ﬁf 7‘(7‘( *

o o . YenaDwruEg wty YWY WOl oy Wy il
—9_’ DWS Invest Convertibles FC bond VY VY YV VY Yovr vy Yevey Y
;hcz::::;:b:;tlobal e eEisE DWS Invest Convertibles LD bond 7‘(** 7‘(7‘(* 7‘(7‘( yL\' )‘( 7‘ 7% )‘

5 5% e Eneay e S S 0By S WO R OO Y
S . scauratons raEmse oy W O Wl Wl ek

() Natixis International Funds USD
() SinoPac Sm and Mid Cap
@ Yuanta Duo Fu Eq

Choose Bond Funds

(] AllianceBernstein - European Income Portfolio Class
BT EUR



Fund Platform

Choose who you are

|
N

I~l

B

VAN
=

3k

N

BS54

)
>k
pos o

=i

[l Investment Ratio [n] Performance = Information = Stat © About

Advanced Zoom:1d 5d 1m 3m 6m 1y Max ® Benchmark 30.289 # Portfolio 106.688 » Selected 63.74 | December 31, 2007 | *
Risk: 140
risk80 120
\4
| 4 ..100
Age: =
Sars year30
- L4 . 80
i
Choose Equity Funds 40
v/ AXA Rosenberg Global Eq Alpha B USD
BGF New Energy A
BGF New Energy C
¢/ HSBC Taiwan Blue Chips 20ps 2006 2007 2
Natixis International Funds USD ' . L]
| SinoPac Sm and Mid Cap < ' 3]~

¢ Yuanta Duo Fu Eq

Choose Bond Funds

AllianceBernstein - European Income Portfolio Class

BT EUR
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Fund Platform

[l Investment Ratio [l Performance Information Stat @ About
Choose who you are
Advanced v Zoom:1d 54 1m 3m &m 1y Max # Benchmark 30.289 # Portfolio 106.688 | December 21, 2007
Risk: ran
riskd0 risk100 120
- >
S — | —sar
Age: L e — 80
0 arh year3o aars I EE— e
. : — 60
> T
Choose Equity Funds il
_._.—-—'_'_'_-_-_-_-_-_‘_‘_‘_‘_‘_'_'_‘——_
AXA Rosenberg Global Eq Alpha B USD o 20
¢/ BGF New Energy A .
#| BGF New Energy C 07 I I Aprll:l? I I 0l 07 I I Oct 07 I I Jan
HSBC Taiwan Blue Chips 2005 2006 |-2007 E
] ]
Matixis International Funds USD . ]
7 SinoPac Sm and Mid Cap [<] >

Yuanta Duo Fu Eqg

Choose Bond Funds

AllianceBernstein - European Income Portfolio Class
BT EUR



|
N

I~l

HET

)
>k
pos o

==

BN S5

Fund Platform

[l Investment Ratio [l Performance Information Stat @ About
Choose who you are

Advanced A

Avgreturn(®) Sigma(%) Maximum(%) Minimum(%)
Risk 25 04 11.17 8.49 551
I riska0
S 5
>
Age:
3 yearad earsi
- s
>
Choose Equity Funds
AXA Rosenberg Global Eq Alpha B USD
# BGF New Energy A
»| BGF New Energy C
HSBC Taiwan Blue Chips
Matixis International Funds USD
¥ SinoPac Sm and Mid Cap '

Yuanta Duo Fu Eq

Choose Bond Funds

AllianceBernstein - European Income Portiolio
Class BT EUR

AllianceBernstein - European Income Portfolio



HEomals
%.I_/\+ ,E
KIBDET
E2 A

=

o] G

SUEIpIE s
AR I RY
BE

LI ZIMEE R

¥

I sEAN
fE=E
R PRI
TEERM
(W=

1]
Bii Bt jE) 25
hiniaA ﬂ

HRETKE
[CE

ZEAL
g it

R Shiny




VLS,

N

A\ it
TRAVL FH

)

&t




d |l

\/
N
o

;L

» 36 N EEIER

Jensen’s Sharpe Sortino Information Standard
“ p Ratio Ratio Ratio Deviation
M1 M1 M1 M1 M1 M1
. M3 M3 M3 M3 M3 M3
b7 M6 | M6 | M6 | M6 M6 MG
Ul Y1 i | yr | v Y1 o
=
Y2 Y2 Y2 Y2 Y2 Y2
y3 y3 y3 y3 V3 v3
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gm=miEne [l pEmisine [l <E=Ene [l Kt
Alpha m1 — Alpha m3, mé, y1 — Alphay2y3 _Eﬁﬁns,mé,y],yzy:%
_ Sharpe m1 Sharpe m3, mé, y1 Sharpe y2.y3 Ll
o ——oharp > ey — Pe YysY —m1.m3méyl.y2y3
Information .
Ratio IR. Sorfino m3, mé, IR, Sortino y2,y3
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® R package: psych; nFactors

® R functions: parallel; principal; nScree

» N

» BX  WERDTANEEENIARD T - WE&E
RERMEN—2A - FVANniainEs

» 5/ \ 5 EEE © min MSE




R : D2

» [nput:
data (N by K)
N:ETHE KZHD

= Functions:

5 K Zz=E—Parallel; nScree
MR P L ZIR A —promax

=» Output:
NewEv (1 by f) >ZE 7 IEE
ProportionVar (1 by f)l>E D #EELT R
Loadings (K by f) —»&2&F a7 &+ 2 fa kB fE
FaComp (f by K) & E a7 ZLoadingZB Xt B A F0.421 ERITE
Hopf:.HENE
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R : ANB DT
- Input:

/ FREMD D TENEFREEHEE - KIEE— 52 - 5= - FEEMD 7 5IFE

= Function:
WOAS—~OEM D PEEEMR - [ REAN04 - BB H
if (is.na(PC1[ijl))

{PCIAd][i,j-1]="NA"}
if (PC1[i,j]>=threshold)
{PC1Ad][ij-1]=1}
else if (PC1]i,j]<= -threshold)

{PC1Ad[i,j-1]=-1}
else {PC1Ad|[ij-1]=0}
PCScore : AE"FEHEG"SHMAS ZES ; MinScore : 8BNS AEMEFSHMMABASHR/NES -

utput:
HRFREARRMNAS  AMBIUAISITE | KRS - PPRIISTE  SHRRNIENE - NGEiRe




B2

2B Ia TR A X B2

» 5 GBS
RN 39 D8

- HEAT

RIS LR ARIEE - MFEnEE—a@MNE - EKLEE

Y™ Frequency;; X Variance; +~ the number of month
Cl Weight = — ==L -T2 :

;1:1(2}21 Frequency;; X Variance; + the number of month)

» FNERENXEDD ¢

FER o EREN 25.80% 22.06%

18.86% 13.13%

K HIERBFSIREE 29 27 14 2 27.79%

FHAR BT REE 34 19 18 5 29.12%
G FEhREE 11 24 20 3 21.05%

SHEAR IS IREE 18 9 11 31 21.86%
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1. MEERERKENMERRINETET — M2 FNRSERESE
o AR ER A I 2
|0 RIBISATEINE - TR ISR S B S S5

3. 50T :

5 BRI AL &
A Top 10.0% 15
B Next 22.5% 10
C Next 35.0% 6
D Next 22.5% 3

E Bottom 10.0% 1
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#8 % JENG, Yih

X &= a7 1 K Z W5 18+ PhD in Finance, University of lowa, lowa, USA
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EIL R UIRF S EHF AR - 1991/8~12%5
™ 22
M (T A A ZEMBA LT K+ 2010/8~2012/1
TR T BT TR 223 - 2008/1~2008/10
T B S T < Rl an  SE E i A - 2002/3~2006/4
R EBHIT R G et 2/ N Z 51 > 2002/1~2006/12
BB Rl L &l S 223 - 2000/7~2002/9
T F SRR < R e BRI H & Eie] > 1998/1~1999/12
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