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An Empirical Study of the performance by financial statement

ratios -A Case of the Listed Electronic Companiesin Taiwan.
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Abstract

This research takes the Taiwan securities exchange listed company electronics
stock and negotiable securities counter business center electronics stock as the
object of study, during studying the sample estimate, from 2000 to 2009, during
achievements confirmation, in 2001 ~2010 years took ROE shareholder rights
return rate, ROA property return rate, ROl investment return rate and other
financial ratios as to choose stock datum its investment achievements and return

rate may the bulk lots for good.

Real diagnosis of result demonstration this research

First, chooses to select various financial ratio best first 30 grades of electronics
stocks to establish on the sample year by the financial ratio ROE shareholder
rights return rate, the ROA property return rate and ROI investment return rate
to choose the stock strategy, uses outside the sample to invest one year
discussion investment achievements and risk analysis, respectively the trundle
method year by year establishes the above strategy and discussed that outside

the sample invests the return rate, standard deviation and Sharp ratio comparison,



and takes the bulk lots and electronics stock as the norm for reference, on the
real diagnosis result demonstration achievements and return rate may the bulk

lots for good, but the Sharp ratio does not have the difference.

Second, and other sample of year best first 30 the grades of electronics stocks
financial norm establishes the investment profolio strategy by the financial ratio
ROE shareholder rights return rate, the ROA property return rate, the ROI
property return rate, picks the equal weight disposition in the sample year, and
invests outside the sample one year discussion investment profolio strategy
achievements and risk analysis, the real diagnosis result showed that the
achievements and return rate also compare the bulk lots to good, but the Sharp
ratio surpasses the bulk lots and electronic stock index number reward
obviously.
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