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Mastering Attribution in Finance is a comprehensive guide to how attribution is
used in equity and fixed income markets.

 

 

Attribution in finance is a key investment and asset management process used in
managed funds. A managed fund uses appropriate financial tools to make sure
that the fund‘s value is maintained or increased. Attribution tools are used to
analyse why a portfolio’s performance differs from a benchmark. The difference
between the portfolio return and the benchmark return is known as the active
return.

 

 

As with all Mastering titles, this book is written by an expert in the field. It will
show you how to:

 

Understand how attribution is used in equity and fixed income markets●

Improve your knowledge of the mathematics used in performance and●

attribution
Assess in greater detail the effects top-down attribution and attribution on●

specific types of fixed income security
Broaden your awareness of performance and return●
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Attribution in finance is a key investment and asset management process used in managed funds. A managed
fund uses appropriate financial tools to make sure that the fund‘s value is maintained or increased.
Attribution tools are used to analyse why a portfolio’s performance differs from a benchmark. The difference
between the portfolio return and the benchmark return is known as the active return.
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Understand how attribution is used in equity and fixed income markets●
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Editorial Review

From the Back Cover

‘… a book that brings together the details of attribution, blending both detailed theoretical concepts and
practical examples. A must have for any attribution specialist.’

Andrew Kophamel CFA, CIPM, FRM

Head of Performance, Asia Pacific, Aberdeen Asset Management 

 

Attribution in finance is a key investment and asset management process used in managed funds. It measures
which investment decisions about the portfolio’s underlying risks worked and which did not, therefore
allowing the fund manager to take remedial action if necessary. Attribution is critical business intelligence
for anyone involved in selecting, managing or marketing investments.

 

Mastering Attribution in Finance:

 

·    Presents the key concepts behind portfolio returns for equities and fixed income

·    Explains the sources of risk that drive fixed income security returns

·    Describes the practical aspects of attribution and the tools used in attribution reporting

·    Introduces important approaches such as Brinson attribution, the Campisi model, duration attribution, the
Tim Lord model, the Karnosky-Singer attribution model, and parametric and non-parametric yield curve
attribution

About the Author

Andrew Colin is a leading authority in the field of investment performance attribution. He's worked at
Citigroup, the Commonwealth Bank, Zurich Investment Management, JP Morgan, StatPro and Queensland
University of Technology. He's also managed many consulting projects in defence and applied statistics.

Users Review

From reader reviews:

Julia Hayes:

Within other case, little folks like to read book Mastering Attribution in Finance: A practitioner's guide to
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risk-based analysis of investment returns (Financial Times Series). You can choose the best book if you want
reading a book. Given that we know about how is important any book Mastering Attribution in Finance: A
practitioner's guide to risk-based analysis of investment returns (Financial Times Series). You can add
information and of course you can around the world by a book. Absolutely right, due to the fact from book
you can know everything! From your country until finally foreign or abroad you may be known. About
simple factor until wonderful thing you may know that. In this era, we can open a book or perhaps searching
by internet unit. It is called e-book. You may use it when you feel uninterested to go to the library. Let's read.

Anne Stewart:

In this 21st century, people become competitive in each way. By being competitive right now, people have
do something to make these individuals survives, being in the middle of typically the crowded place and
notice by simply surrounding. One thing that often many people have underestimated it for a while is
reading. Yeah, by reading a reserve your ability to survive raise then having chance to stand than other is
high. To suit your needs who want to start reading the book, we give you this particular Mastering
Attribution in Finance: A practitioner's guide to risk-based analysis of investment returns (Financial Times
Series) book as basic and daily reading book. Why, because this book is more than just a book.

Jonathan Smith:

Information is provisions for folks to get better life, information currently can get by anyone on everywhere.
The information can be a know-how or any news even restricted. What people must be consider if those
information which is from the former life are challenging be find than now is taking seriously which one is
acceptable to believe or which one often the resource are convinced. If you find the unstable resource then
you buy it as your main information it will have huge disadvantage for you. All of those possibilities will not
happen in you if you take Mastering Attribution in Finance: A practitioner's guide to risk-based analysis of
investment returns (Financial Times Series) as your daily resource information.

Robert Frith:

You will get this Mastering Attribution in Finance: A practitioner's guide to risk-based analysis of
investment returns (Financial Times Series) by visit the bookstore or Mall. Merely viewing or reviewing it
can to be your solve issue if you get difficulties for ones knowledge. Kinds of this book are various. Not only
by means of written or printed but also can you enjoy this book by means of e-book. In the modern era like
now, you just looking by your mobile phone and searching what their problem. Right now, choose your ways
to get more information about your publication. It is most important to arrange you to ultimately make your
knowledge are still change. Let's try to choose proper ways for you.
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