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& B3] 2k% Indro et al,(1999), “Mutual fund performance; Does fund size matter?”, Financial

Analysts Journal 55; Dahlquist et. al.(1999), “Performance and characteristics of Swedish mutual funds”,

Journal of Financial and Quantitative Analysis 35.
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| P2 | &RMEE | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 |
1004 °J nat 007 | -0.20" 0.00 -0, 18 -0.08" | -0.08"
A3 10~49.99 ¢ 0.08 | -0.17" | -0.02 -0.100 | -0.04 ~0,04
50~99.99] ¢ 0.01 —0.09 0.02 —0.04 -0.06° | -0,01
4 109 9wt -0,04 0.26 —0.62 —0.26 -0.05 —0.16
ey 10~49.99 ¢ 0.07 -0.21 0.07 —0.07 —0.06 0.00
e 50~99.991 ¢ -0.02 0.18 0.00 -0.12 -0.09 -0.05
o 109] ¢ w)yt —0.21 —0.03 -0.01 -0.01 0.06 -0.13
‘;}ﬂ 10~49.99] ¢ -0.,07 -0.31 0.28 -0.03 -0,03 -0.09
SR 50~99.99] ¢ 0.03 -0.03 0.10 0.02 -0.07 -0.05
109} ¢ wjgk - - —0.64 - —0.27 -0.14
FA1Y 10~49,99 ¢ -0.10 0.22 —0.10 —0.02 0.15 0.21
50~99.99] ¢ 0.23 —0.44 0.06 0.00 0.09 —0.03
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