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Eco-fund in Taiwan: A Preliminary Study
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Screening of Green Investment Targets
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Screening Crlterla for Green Investment
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Screening System for Green Investment (1)
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Screening System for Green Investment (2)
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Measurement System for Portfolio Performance (1)
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Measurement System for Portfolio Performance (2)
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Screenlng Results for Taiwan Eco-fund
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Comparing Funds
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Portfolio Performance (30 days)
(2001/12/12-2002/1/23)

ILE g TIPS (%) HPY 7@ e Sharpe  Treynor Jensen

s 0.1748 4.2291

e ER Tk 0.4916 7.3987 0.1786  0.0041  0.0030
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Portfolio Performance (60 days)
(2001/12/12-2002/3/18)
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Portfolio Performance (90 days)
(2001/12/12-2002/4/30)
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