
(Download free ebook) Performance Measurement in Finance (Quantitative Finance)

Performance Measurement in Finance (Quantitative Finance)

From Butterworth-Heinemann 
ePub | *DOC | audiobook | ebooks | Download PDF 

#3639898 in eBooks 2002-07-10 2002-07-10File Name: B008B1BM3Y | File size: 73.Mb

From Butterworth-Heinemann : Performance Measurement in Finance (Quantitative Finance)  before 
purchasing it in order to gage whether or not it would be worth my time, and all praised Performance Measurement in 
Finance (Quantitative Finance): 

The distinction between out-performance of an Investment fund or plan manager vs rewards for taking risks is at the 
heart of all discussions on Investment fund performance measurement of fund managers. This issue is not always well-
understood and the notion of risk adjusting performance is not universally accepted. Performance Measurement in 
Finance addresses this central issue. The topics covered include evaluation of investment fund management, 
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evaluation of the investment fund itself, and stock selection performance. The book also surveys and critiques existing 
methodologies of performance measurement and covers new innovative approaches to performance measurement. The 
contributors to the text include both academics and practitioners providing comprehensive coverage of the topic areas. 
Performance Measurement in Finance is all about how to effectively measure financial performance of the fund 
manager and investment house managers, what measures need to be put in place and technically what works and what 
doesn't. It covers risk, and what's acceptable and what isn't, how, in short, to manage risk.Includes practical 
information to enable Investment/Portfolio Managers to understand and evaluate fund managers, the funds themselves, 
and Investment firmsProvides a full overview of the topic as well as in-depth technical analysis

From the PublisherThe topics covered include evaluation of investment fund management, evaluation of the 
investment fund itself, and stock selection performance. The book also surveys and critiques existing methodologies of 
performance measurement and covers new innovative approaches to performance measurement. The contributors to 
the text include both academics and practitioners providing comprehensive coverage of the topic areas. Performance 
Measurement in Finance is all about how to effectively measure financial performance of the fund manager and 
investment house managers, what measures need to be put in place and technically what works and what doesn't. It 
covers risk, and what's acceptable and what isn't, how, in short, to manage risk.About the AuthorStephen Satchell is a 
Fellow of Trinity College, the Reader in Financial Econometrics at the University of Cambridge and Visiting 
Professor at Birkbeck College, City University Business School and University of Technology, Sydney. He provides 
consultancy for a range of city institutions in the broad area of quantitative finance. He has published papers in many 
journals and has a particular interest in risk. 


