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ASSET ALLOCATION, PERFORMANCE MEASUREMENT AND DOWNSIDE RISK

Diplom.De Mrz 2001, 2001. Taschenbuch. Book Condition: Neu. 210x148x8 mm. This item is printed on demand - Print on Demand Titel. Neuware
- Diploma Thesis from the year 2001 in the subject Business economics - Investment and Finance, grade: 1,0, University of Vienna (unbekannt,
Betriebswirtschaftslehre), language: English, abstract: Inhaltsangabe:Abstract: Investors should notand in fact do not hold a single asset, they
hold groups or portfolios of assets. An important aspect in portfolio theory is that the risk of a portfolio is more complex than the risk of its
components. It depends on how much the assets represented in the portfolio move together, that is, on the correlation between the single
assets. In portfolio theory, there are several definitions of risk: First of all, the Capital Asset Pricing Model (CAPM) relies on the beta factor of an
asset relative to the market as a measure for the asset s risk. On the other hand, also downside risk can be used in order to determine a
portfolio s risk. The kind of risk in question is market risk, which is the risk of losses arising from adverse movements in market prices or rates.
Market risk can be subdivided into interest rate risk, equity price risk, exchange rate risk and commodity price risk. For many investment
decisions, there is a minimum return that has to be reached in order to meet different criteria. Returns above this minimum acceptable return
ensure that these goals are reached and thus are not considered risky. Standard deviation captures the risk associated with achieving the
mean, while downside risk assumes that only those returns that fall below the minimal acceptable return incur risk. One has to distinguish
between good and bad volatility. Good volatility is dispersion above the minimal acceptable return, the farther above the minimal acceptable...
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The Pauper & the Banker/Be Good to Your Enemies

Discovery Publishing Pvt.Ltd. Paperback. Book Condition: new. BRAND NEW, The Pauper & the Banker/Be Good to Your
Enemies, Discovery Kidz, This book is partofthe Aesops Fables (Fun with 2 Stories) Series, titles in...
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Learn em Good: Improve Your Child s Math Skills: Simple and Effective Ways to Become Your Child s Free
Tutor Without Opening a Textbook

Createspace, United States, 2010. Paperback. Book Condition: New. 229 x 152 mm. Language: English . Brand New Book *****
Printon Demand *****.From a certified teacherand founderofan online tutoring website-a simple and...
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Good Tempered Food: Recipes to love, leave and linger over

Clearview. Paperback. Book Condition: new. BRAND NEW, Good Tempered Food: Recipes to love, leave and linger over,
Tamasin Day-Lewis, Slow-cooked food and what the author likes to call'good tempered food', is what propercooking...
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The Day Lion Learned to Not Be a Bully: Aka the Lion and the Mouse

Createspace, United States, 2013. Paperback. Book Condition: New. Large Print. 279 x216 mm. Language: English . Brand New
Book ***** Printon Demand *****.The beloved Classic tale The Lion and the Mouse gets the...
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Johnny Goes to First Grade: Bedtime Stories Book for Children s Age 3-10. (Good Night Bedtime Children s
Story Book Collection)

Createspace, United States, 2013. Paperback. Book Condition: New. Malgorzata Gudziuk (illustrator). Large Print.229x 152 mm.
Language:English.Brand New Book ***** Printon Demand *****.Do you wantto ease tension preschoolers have...
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