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Investment Performance Attribution provides an overview of the various analytical techniques that can be
used to evaluate the performance of a portfolio, in particular the excess return (also knows as “active return”
or “alpha”) above (or below) the benchmark. A proper attribution tells us what caused the excess return, or
where value was added or subtracted as a result of a manager’s decisions. Knowing this tells the manager
and client how well the portfolio did and for what reasons (both intentional and unintentional), what worked
and what didn't, and validates or invalidates the investment strategies and methods used.

This high-level book is filled with mathematical formulas and tables. However, the math is presented in as
simple a fashion as possible, and the prose is clear, concise, and conversational. (His previous book was
praised for its simple, straightforward style.) The book is comprehensive in its coverage of the variety of
forms of attribution, including equity, fixed income, geometric, arithmetic, global, and others. The book
details several models to measure the effects of actions and shows how different attribution models can yield
different results. The author, through his “Three Laws of Attribution,” also guides the reader in choosing the
appropriate attribution model.

Investment Performance Attribution includes a discussion about how money managers, plan sponsors,
investment consultants, and clients can use attribution to improve monitoring and control and also get better
results. The book closes with a quick look into the future of the ever evolving field of attribution: setting
standards, attribution and hedge funds, and other issues.
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From reader reviews:

Lewis Lin:

In this 21st one hundred year, people become competitive in every single way. By being competitive today,
people have do something to make these individuals survives, being in the middle of the particular crowded
place and notice through surrounding. One thing that oftentimes many people have underestimated this for a
while is reading. That's why, by reading a book your ability to survive enhance then having chance to remain
than other is high. For you personally who want to start reading a book, we give you this Investment
Performance Attribution book as nice and daily reading publication. Why, because this book is more than
just a book.

Patricia Glover:

The book untitled Investment Performance Attribution is the book that recommended to you to read. You can
see the quality of the publication content that will be shown to you. The language that writer use to explained
their ideas are easily to understand. The writer was did a lot of research when write the book, therefore the
information that they share for your requirements is absolutely accurate. You also can get the e-book of
Investment Performance Attribution from the publisher to make you considerably more enjoy free time.

Norma Ochoa:

Typically the book Investment Performance Attribution has a lot of information on it. So when you read this
book you can get a lot of profit. The book was published by the very famous author. The author makes some
research before write this book. This particular book very easy to read you may get the point easily after
reading this article book.

Vincent Mickens:

This Investment Performance Attribution is great publication for you because the content that is full of
information for you who have always deal with world and get to make decision every minute. This book
reveal it facts accurately using great plan word or we can claim no rambling sentences inside. So if you are
read this hurriedly you can have whole facts in it. Doesn't mean it only provides straight forward sentences
but difficult core information with splendid delivering sentences. Having Investment Performance
Attribution in your hand like keeping the world in your arm, data in it is not ridiculous one. We can say that
no guide that offer you world with ten or fifteen minute right but this book already do that. So , this can be
good reading book. Hello Mr. and Mrs. stressful do you still doubt in which?
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