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ABSTRACT

As the financial crisis has made a number of financial products quotes crash, causing damage to banks, investment fund companies,

and leading to bankrupt of part of the fund. If we could find a sign before a crisis may be an early warning to investors to avoid

losses. Therefore, in this study, we want to apply logistic regression model to construct a crisis pre-warming model to Single National

Equity Funds in Taiwan and Japan. We construct two crisis pre-warming models which analyze crisis arising and accumulated

surplus basing on fund performance indicators, examine the accuracy, and find the differences of Taiwan and Japan. Empirical

results found that Taiwan and Japan single national equity funds, in different crisis pre-warming models, the predictive power is

different, and the factors which might affect a crisis also different.
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