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Grin Verlag Jul 2009, 2009. Taschenbuch. Book Condition: Neu. 217x149x12 mm. This item is
printed on demand - Print on Demand Titel. - Master's Thesis from the year 2009 in the subject
Business economics - Investment and Finance, grade: A (German Grade: 1,0), European Business
School - International University Schloß Reichartshausen Oestrich-Winkel (Union Investment Chair
of Asset Management), language: English, abstract: The idea of comparing the performance of
different risky investments, for example investment funds, on a quantitative basis dates back to the
beginnings of the asset management industry and has been an important field of research in
finance since then. Performance measures serve as valuable quantitative evidence for the portfolio
manager's performance as well as for the evaluation of investment decisions ex post. Based on the
idea of the capital asset pricing model proposed by Treynor (1961), Sharpe (1964), and Lintner
(1965), Treynor (1965) developed the first quantitative performance measure intended to rate
mutual funds, the Treynor Ratio. Since then, a large number of performance measures with very
different characteristics have been developed, for example by Sharpe (1966), Jensen (1968),
Treynor & Black (1973), Sortino & Price (1994), and Israelsen (2005). In addition to their power of
rating investments...
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Most of these publication is the perfect ebook accessible. It is amongst the most awesome publication i have got read through. You wont truly feel
monotony at whenever you want of the time (that's what catalogs are for regarding in the event you request me).
-- Prof. Edgar Kshlerin

It is easy in study safer to comprehend. It can be writter in basic phrases and never confusing. It is extremely diIicult to leave it before concluding, once
you begin to read the book.
-- Emmitt Harber
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