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Personal Vita

Name: Yih JENG

E-mail: yihjeng2@gmail.com

Address: Finance Department, National Sun Yat-Sen University,

No. 70, Lien-Hai Road, Kaohsiung, Taiwan

Current position

< Chair, Social Enterprise Development and Research
2012/11~present

Research on theory and practices of social enterprises
Implementation of social enterprise projects
Counseling and companionship of social enterprises
Training program for social enterprises administrators

Center,
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<~ Associate Professor, Finance department, National Sun Yat-Sen
University, 1991/8~present

Experiences

Specialized areas of teaching
Portfolio Management
Options Markets Theory and Strategies
Investment Theory and Strategies
Derivatives Modeling and Applications
Special Topics on Fixed-Income Securities

<> Co-Chief Investment Officer, Investment and Research Department,
Prudential Financial Securities Investment Trust, 2008/1~2008/10

Led the Asset Allocation Committee

Led the Quantitative Investment Team and supervised the Fund
of Funds managers

Risk management, benchmarking and performance evaluation of
off-shore equity funds

<> Senior Consultant, Structured Equity Product Department, Fuhwa
Securities Investment Trust, 2002/3~2006/4

Headed the research and development, investment management,
and risk management of the following portfolio composites:
Balanced Funds
Indexed products, ETF, enhanced index funds
Structured portfolio insurance products
Non-directional trading strategies
Private placement funds and discretionary account
products
Supervised the firm-wide risk management system R&D and
implementation

<> Member of the New Product Research and Development Committee ,
Taiwan Futures Exchange, 2002/1~2005/12

Participated in group discussion and submission of final proposal
of Index Options (TXO, TFO, TEO) and individual stock options
(altogether 30 names as of 6/30/2005) specifications; periodical
discussions of existing contract specification modification
Headed the research and development of the TXO Volatility
Index (VIX)

< Vice President, Derivatives Department, Fuhwa Securities,



2000/7~2002/9
Supervised the pricing, funding, trading and risk management of
a series of covered warrants
Supervised the development of trading systems for index option
market making, and risk management
Headed the R&D, marketing, and funding of new financial
products
< Project consultant, Product Development Department, Polaris Securities,
1998/1~1999/12
Portfolio Management System R&D
Global Asset Allocation System R&D
Education
<> PhD in Finance, University of lowa, lowa, USA, 1986/6 ~1991/6
< BS in Mechanical Engineering, National Taiwan University,
1978/9~1982/6
Specialized Areas
<> New financial product development
< Portfolio theories and modeling
< Financial derivatives modeling and implementation
Certificates
< CFA Charter Holder
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Portfolio management, International Portfolio Management, Options Market
Models and Strategies, Fixed-income Securities Product Design and Portfolio



Management

REEER (Undergraduate)
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An Introduction to Futures and Options, An Introduction to Options Markets

. EE4AE (Area of Expertise)
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Portfolio Management, Asset Allocation, Risk Budgeting, Multi-Factor Equity
Models, Pension & Retirement, Portfolio Insurance Strategies

- BATIERSZ (Journal Publications)

1. Yih Jeng, Yu-Hsiang Hsu, Shyh-Weir Tzang (2015). “Does the Multi-Factor
Model Deliver Superior Alphas? A Perspective from the Enhanced Index Fund
in the Taiwan Stock Market.” International Research Journal of Applied
Finance, Vol. VI Issue — 4 April, p.250-273. ( ISSN 2229 — 6891)

2. Yih Jeng, Chen-Ju Lee, and Shyh-Weir Tzang (2013). “Application of a
Multifactor Model in Enhanced Index Funds: Performance Analysis in China.”
Emerging Markets Finance & Trade, vol. 49, S4, p.163-183.

3. Jeng, Yih (1993). “Market Prices vs. Equilibrium Prices: Return Variances,
Serial Correlation, and Order Matching Algorithm.” 1993, working paper,
National Sun Yat-Sen University, Taiwan.

4. Jeng, Yih (1992). “International Transmission of Stock Market Movements
and Korea and Taiwan Fund Prices.” Pacific-Basin Capital Markets, Research,
vol.3, 205-223.
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.« RFEENE (Major publications)

1. Jeng, Yih, Chan-Wung Kim and Wan M.H. Wan-Sulaiman, 1992,
“International Transmission of Stock Market Movements and Korea and
Taiwan Fund Prices,” Pacific-Basin Capital Markets Research, vol. 3, pp.
205-223.

2. Jeng, Yih, 1991, “Two Essays on the Closed-end Country Funds: International
Information Transmission and Seasonality of the Taiwan Fund and ROC
Fund,” PhD Dissertation, University of lowa, USA.



