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A new multi-contributor title presenting you with a complete range of
perspectives on the very latest research, new ideas and current approaches
to portfolio return and risk attribution, providing you with key information
about the investment decision-making process.

This is the only book specifically focused on performance attribution, a technique
used to quantify the excess return of a portfolio against its benchmark and to
explain performance in terms of active investment management decisions. It
presents the various models that analysts use to breakdown and quantify how a
portfolio is performing which will help you to understand why your portfolio
behaves the way it does.

Aimed at advanced practitioners, this book will provide you with a clearer
understanding of your investments and will, crucially, help you identify if and
where you are getting value from your portfolio.

There has been rapid change in this field over recent years and this book covers
all the hot topics such as:

Yield Curve Decomposition●

Multi-currency Attribution●

VAR Attribution●

Combining risk and return attribution●

How to choose an attribution system●

Multi-level attribution●

Attribution for derviativesRecommended for performance, risk and attribution●

analysts, risk managers, heads of compliance, portfolio managers, fund
managers, investment consultants, pension fund trustees and consultants,
investment directors and quantitative analysts.

 Download Advanced Portfolio Attribution Analysis ...pdf

 Read Online Advanced Portfolio Attribution Analysis ...pdf

http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X
http://youkof.club/go/read.php?id=190433993X


Advanced Portfolio Attribution Analysis

By Carl Bacon (ed)

Advanced Portfolio Attribution Analysis By Carl Bacon (ed)

A new multi-contributor title presenting you with a complete range of perspectives on the very latest
research, new ideas and current approaches to portfolio return and risk attribution, providing you
with key information about the investment decision-making process.

This is the only book specifically focused on performance attribution, a technique used to quantify the excess
return of a portfolio against its benchmark and to explain performance in terms of active investment
management decisions. It presents the various models that analysts use to breakdown and quantify how a
portfolio is performing which will help you to understand why your portfolio behaves the way it does.

Aimed at advanced practitioners, this book will provide you with a clearer understanding of your
investments and will, crucially, help you identify if and where you are getting value from your portfolio.

There has been rapid change in this field over recent years and this book covers all the hot topics such as:

Yield Curve Decomposition●

Multi-currency Attribution●

VAR Attribution●

Combining risk and return attribution●

How to choose an attribution system●

Multi-level attribution●

Attribution for derviativesRecommended for performance, risk and attribution analysts, risk managers,●

heads of compliance, portfolio managers, fund managers, investment consultants, pension fund trustees and
consultants, investment directors and quantitative analysts.
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Editorial Review

About the Author
Carl Bacon is non-executive chairman of StatPro. StatPro develops and markets specialist middle office
reporting software to the asset management industry. Carl also runs his own consultancy business providing
advice to asset managers on various risk and performance measurement issues.

Users Review

From reader reviews:

George Clark:

Nowadays reading books are more than want or need but also work as a life style. This reading practice give
you lot of advantages. The huge benefits you got of course the knowledge your information inside the book
in which improve your knowledge and information. The knowledge you get based on what kind of guide you
read, if you want have more knowledge just go with schooling books but if you want experience happy read
one along with theme for entertaining for example comic or novel. The actual Advanced Portfolio
Attribution Analysis is kind of publication which is giving the reader capricious experience.

Joel Connolly:

The publication untitled Advanced Portfolio Attribution Analysis is the guide that recommended to you you
just read. You can see the quality of the e-book content that will be shown to a person. The language that
article author use to explained their ideas are easily to understand. The author was did a lot of analysis when
write the book, hence the information that they share for your requirements is absolutely accurate. You also
could possibly get the e-book of Advanced Portfolio Attribution Analysis from the publisher to make you far
more enjoy free time.

Richard Taylor:

Beside this specific Advanced Portfolio Attribution Analysis in your phone, it might give you a way to get
nearer to the new knowledge or data. The information and the knowledge you might got here is fresh from
your oven so don't always be worry if you feel like an outdated people live in narrow commune. It is good
thing to have Advanced Portfolio Attribution Analysis because this book offers to you readable information.
Do you often have book but you rarely get what it's interesting features of. Oh come on, that wil happen if
you have this inside your hand. The Enjoyable set up here cannot be questionable, including treasuring
beautiful island. Use you still want to miss it? Find this book as well as read it from now!

Gerard Norman:

That publication can make you to feel relax. This book Advanced Portfolio Attribution Analysis was colorful



and of course has pictures on the website. As we know that book Advanced Portfolio Attribution Analysis
has many kinds or type. Start from kids until adolescents. For example Naruto or Investigation company
Conan you can read and think you are the character on there. Therefore not at all of book are generally make
you bored, any it offers you feel happy, fun and unwind. Try to choose the best book for yourself and try to
like reading in which.
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