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Factor Analysis and its" Application to Empirical Study of

Performance of Security Investment Funds
LONG Zuan ZHA O Hongyan

Abstract It isan importantm atter that perform ance of security investn ent funds i appraised n m oden finance.
T his paper sum m arizes studying of C hina and other countries. ltm akes em pirical study of perform ance 040 funds
and sort out these funds. T his paper finds 18 funds® perform ance is good, but based producton of sort, ncome
don*t have corresponding risk for m ost funds.
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