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Empirical Analysis for Structured Note
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Ming Chuan University

Abstract

This study briefly introduces structured notes products and their types and also
uses the general investors who had of structured notes as main subjects. After
collecting the survey data, this study summarizes the subjects’ demographics such
as gender, marital status, occupation and education level information, and also
cross-examines whether subjects with various demographics invest structured notes
or not. Further, this study empirically investigates the investing behavior of
investors holding structured notes and analyzes their investing determinants and
opinions as well. Finally, this study is supplemented with two cases which are
assessed and compared using the possibly maximum gains, possibly maximum
losses, and actual profits criteria. Although the above two case have quite different
profits, while under the worst scenario, investors will lose all capital. Therefore,
investors must carefully evaluate all possible risks when investing in structured
notes.
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