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abstract: Inhaltsangabe:Introduction: Within this thesis
fundamentals of performance attribution are treated as well as
the practical implementation of such a system. However, for
DOWMNLOAD PDE 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 affected 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...
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