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INVESTMENT STRATEGIES: IMPLEMENTATION AND PERFORMANCE

Diplomica Verlag Mai 2010, 2010. Taschenbuch. Book Condition: Neu. 270x190x5 mm. Neuware - This book
analyzes several investment strategies that are applied to an international equity portfolio. The evaluated
strategies are: the Simple Crossover Moving Average, the Equally Weighted Portfolio, the Minimum Variance
Portfolio, the Certainty Equivalent Tangency Portfolio, the James Stein Estimator and the Black Litterman
Model. Besides the applied methodology part which demonstrates how to implement the considered strategies,
the empirical section shows from the viewpoint of a European investor whether the final performance
parameters are mainly due to returns of foreign markets or through exchange rate developments. The
investigation is carried out from an ex ante as well as from an ex post perspective. In order to examine the time
window of a strategy, the in- and the out of the sample periods are varied. The empirical investigation indicates
that the relative young more sophisticated approaches are superior to the traditional strategies, the impact of
exchange rate developments cannot be ignored in an equity portfolio, nearly no conclusion can be drawn in
the context of a superior in- and out of the sample period. 80 pp. Englisch.
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Ali Cehreli Dez 2015, 2015. Buch. Book Condition: Neu. 264x182x53 mm. This item is printed on
demand - Print on Demand Neuware - The main aim of this book is to teach D to readers...
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Th e P resch o o l In clu sio n  To o lb o x:  H o w  to  Bu ild  an d  L ead  a H igh - Qu ality                                     
P ro gram 
Brookes Publishing Co, United States, 2015. Paperback. Book Condition: New. 274 x 213 mm.
Language: English . Brand New Book. Filled with tips, tools, and strategies, this book is the
comprehensive, practical toolbox preschool administrators...
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Sw eet an d  Simp le Kn ittin g P ro jects:  Teach  Y o u rself :  2010              
Hodder & Stoughton General Division. Paperback. Book Condition: new. BRAND NEW, Sweet
and Simple Knitting Projects: Teach Yourself: 2010, Sally Walton, Is this the right book for me?
This practical guide to knitting covers everything...
Sav e P DF » 

Electro n ic Dreams: H o w  1980s Britain  L earn ed  to  L o v e th e C o mp u ter                 
Audible Studios on Brilliance, United States, 2016. CD-Audio. Book Condition: New.
Unabridged. 170 x 135 mm. Language: English . Brand New. Remember the ZX Spectrum? Ever
have a go at programming with its stretchy rubber...
Sav e P DF » 

A  Smarter Way  to  L earn  J av aScrip t:  Th e N ew  A p p ro ach  Th at U ses Tech n o lo gy  to                       
C u t Y o u r Ef f o rt in  H alf         
Createspace, United States, 2014. Paperback. Book Condition: New. 251 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.The ultimate learn-by-doing
approachWritten for beginners, useful for experienced developers who want to...
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Oxf o rd  R ead in g Tree R ead  w ith  BiO,  C h ip ,  an d  Kip p er:  P h o n ics:  L ev el 4:  Th e                                        
R ed  C o at ( H ard b ack)       
Oxford University Press, United Kingdom, 2011. Hardback. Book Condition: New. 172 x 142
mm. Language: English . Brand New Book. Read With BiO, Chip and Kipper is the UK s best-
selling home reading series. It
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Th e gen u in e b o o k marketin g case an aly sis o f  th e th e lam ligh t.  Y in  Qih u a                               
Scien ce P ress 21.00( C h in ese Ed itio n )        
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking
number will be provided aPer the shipment.Paperback. Pub Date :2007-01-01 Pages: 244
Publisher: Science Press Welcome Our service and quality
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TH E Key  to  M y  C h ild ren  Series:  Ev an  s Ey eb ro w s Say  Y es                 
AUTHORHOUSE, United States, 2006. Paperback. Book Condition: New. 274 x 216 mm.
Language: English . Brand New Book ***** Print on Demand *****.THE KEY TO MY CHILDREN
SERIES: EVAN S EYEBROWS SAY YES is about
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Sleep in g Beau ty  -  R ead  it  Y o u rself  w ith  L ad y b ird :  L ev el 2                     
Penguin Books Ltd. Paperback. Book Condition: new. BRAND NEW, Sleeping Beauty - Read it
Yourself with Ladybird: Level 2, In this classic fairy tale, Sleeping Beauty pricks her finger on a
spinning wheel and falls
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Zach  A p o lo gizes    
Free Spirit Publishing Inc.,U.S. Hardback. Book Condition: new. BRAND NEW, Zach Apologizes,
William Mulcahy, When Zach shoves his little brother to the floor, he knows he did something
wrong. Even so, it's hard to apologize--especially
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