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A Review on the Theories and Methods of Securities Investment Funds
Perf or mance Measurement

HAN Guo-wen
(Department of Finance, School of Economics and Management , Wuhan University , Wuhan 430072 ,China)

Key wor ds: funds; performance measurement ; theories and methods

Abstract : Fund performance eval uation draws a lot of attentioninfund research. It includes return, risk, timing ability and persstence. This
paper discusses the relevant issues of fund performance measurement for various perspectives, then reviews and summarizes the methods and
modelsin thisfield systematically ,and show empirical analyss results relevant to different methods.
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