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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.
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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.
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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:

Charles Cushman:

What do you in relation to book? It is not important together with you? Or just adding material when you
want something to explain what the ones you have problem? How about your time? Or are you busy person?
If you don't have spare time to complete others business, it is make you feel bored faster. And you have spare
time? What did you do? All people has many questions above. They need to answer that question since just
their can do this. It said that about reserve. Book is familiar on every person. Yes, it is correct. Because start
from on kindergarten until university need this particular Advanced Portfolio Attribution Analysis to read.

Pearl Moore:

In this 21st millennium, people become competitive in each and every way. By being competitive right now,
people have do something to make these survives, being in the middle of typically the crowded place and
notice through surrounding. One thing that at times many people have underestimated it for a while is
reading. Yep, by reading a e-book your ability to survive raise then having chance to stay than other is high.
In your case who want to start reading the book, we give you this Advanced Portfolio Attribution Analysis
book as beginning and daily reading guide. Why, because this book is more than just a book.

Thomas White:

This book untitled Advanced Portfolio Attribution Analysis to be one of several books this best seller in this
year, here is because when you read this reserve you can get a lot of benefit into it. You will easily to buy
this book in the book store or you can order it by using online. The publisher with this book sells the e-book
too. It makes you quicker to read this book, as you can read this book in your Cell phone. So there is no
reason for you to past this book from your list.

Jean Gonzales:

With this era which is the greater person or who has ability in doing something more are more special than
other. Do you want to become among it? It is just simple way to have that. What you must do is just
spending your time little but quite enough to have a look at some books. One of several books in the top



record in your reading list is definitely Advanced Portfolio Attribution Analysis. This book which can be
qualified as The Hungry Slopes can get you closer in turning into precious person. By looking upwards and
review this publication you can get many advantages.

Download and Read Online Advanced Portfolio Attribution
Analysis By Carl Bacon (ed) #NJTQC6WF9ZH



Read Advanced Portfolio Attribution Analysis By Carl Bacon (ed)
for online ebook

Advanced Portfolio Attribution Analysis By Carl Bacon (ed) Free PDF d0wnl0ad, audio books, books to
read, good books to read, cheap books, good books, online books, books online, book reviews epub, read
books online, books to read online, online library, greatbooks to read, PDF best books to read, top books to
read Advanced Portfolio Attribution Analysis By Carl Bacon (ed) books to read online.

Online Advanced Portfolio Attribution Analysis By Carl Bacon (ed) ebook PDF
download

Advanced Portfolio Attribution Analysis By Carl Bacon (ed) Doc

Advanced Portfolio Attribution Analysis By Carl Bacon (ed) Mobipocket

Advanced Portfolio Attribution Analysis By Carl Bacon (ed) EPub

NJTQC6WF9ZH: Advanced Portfolio Attribution Analysis By Carl Bacon (ed)


