
LFNWKUZ1GQEP > eBook » Implementation of a Performance Attribution System in a Funds Management Company

 

Implementation of a Performance Attribution System inImplementation of a Performance Attribution System in
a Funds Management Companya Funds Management Company

Filesize: 8.11 MB

 

ReviewsReviews

It is really an remarkable book which i have ever go through. It can be writter in simple terms and not
difficult to understand. I am just effortlessly can get a enjoyment of reading a composed pdf.
(Dr . Lily Wunsch II)(Dr . Lily Wunsch II)

 

DISC L A IM ERDISC L A IM ER  | DM C ADM C A
 

http://www.medianetwork.site/disclaimer.html
http://www.medianetwork.site/dmca.html


SHSZOLSWYJ3X ~ Book « Implementation of a Performance Attribution System in a Funds Management Company

IMPLEMENTATION OF A PERFORMANCE ATTRIBUTION SYSTEM IN AIMPLEMENTATION OF A PERFORMANCE ATTRIBUTION SYSTEM IN A
FUNDS MANAGEMENT COMPANYFUNDS MANAGEMENT COMPANY

To download Im plem enta tion of  a  Per for m a nce Attr ibution System  in a  Funds Ma na g em entIm plem enta tion of  a  Per for m a nce Attr ibution System  in a  Funds Ma na g em ent
Com pa nyCom pa ny  PDF, make sure you refer to the link listed below and download the file or have accessibility to other
information that are relevant to IMPLEMENTATION OF A PERFORMANCE ATTRIBUTION SYSTEM IN A FUNDS
MANAGEMENT COMPANY ebook.

Diplom.De Mrz 2005, 2005. Taschenbuch. Book Condition: Neu. 210x148x10 mm. This item is printed on demand
- Print on Demand Titel. Neuware - Master's Thesis from the year 2004 in the subject Business economics -
Investment and Finance, grade: 1,0, Hogeschool Zeeland (unbekannt), language: English, abstract:
Inhaltsangabe:Introduction: Within this thesis fundamentals of performance attribution are treated as well as
the practical implementation of such a system. However, for many people who already asked to receive a copy
of this work, the most important part will be the analysis of the (partly internet based) questionnaire revolving
around performance attribution. The theoretical part contains the fundamentals of portfolio theory and the
constructive CAPM, followed by basics of portfolio management. Next topics are the estimation of risk and
performance for investment portfolios. The finishing touch is done by introduction of performance attribution
theories handling both, equity and bond attribution. Within the practical part a short analysis of the aHected
asset management company is performed, accompanied by research of performance presentation. A
questionnaire has been sent to 80 non-banks of the German HDAX index as well as to all members of the BVI.
Furthermore an internet based version of the questionnaire has been introduced to a large number of
institutional clients. The analysis of this questionnaire is one of the topics of this work. For the affected company
the results from the questionnaire are used to identify the competitors possibilities and the clients needs,
resulting in fundamental ideas for the catalogue of requirements. The analysis of the investment process and
based on this the choice and the implementation of a performance attribution system are the last parts of this
work. Still it has to be mentioned that recommendations for organizational changes are part of
implementation. There are three reasons why this thesis has been...
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