Portfolio Asset Allocation. Exploring the Case for Continued Reliance on Financial Economic... ~ Doc « 2480HIJP8B

Portfolio Asset Allocation.

Exploring the Case for

Continued Reliance on

Financial Economic Models by
e Asset Managers

Portfolio Asset Allocation. Exploring the
Case for Continued Reliance on Financial
Economic Models by Asset Managers

By Ibrahim Mbithi

GRIN Verlag Gmbh Nov 2014, 2014. Taschenbuch. Book
Condition: Neu. 211x149x10 mm. Neuware - Master's Thesis
from the year 2009 in the subject Business economics -
Investment and Finance, Schiller International University ,
language: English, abstract: In this paper, | address the theme
of asset allocation in a pension fund portfolio using passive
index funds and exchange-traded funds (ETFs). To illustrate
this, | have created five model portfolios according to CAPM
(Capital Asset Pricing Model) and MPT (Modern Portfolio
Theory) models. My results are interesting because one of the
five portfolios comes on top of the rest as a suitable portfolio
for the pension fund. Since many investors are not experts,
they usually leave the responsibility of managing their asset

portfolios to asset managers. And in order to attract as many
investors as possible to their boutiques, asset managers will
harp on about their superior portfolio returns that beat the
market. To beat the market they incur transaction costs which
lower returns for investors. Most investors have come to
acknowledge that capital markets are efficient thus the idea
about beating them is a false proposition. In the face of this
reality, asset managers and investors have turned to passive
investment...
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This book will never be straightforward to start on reading through but quite enjoyable to learn. Better then never,
though i am quite late in start reading this one. Your lifestyle span will probably be convert once you complete reading
this publication.

-- Dr. Kadin Hane DVM

This publication may be worth purchasing. it was actually writtern quite flawlessly and valuable. | am just happy to tell
Yyou that this is actually the very best book i actually have study inside my personal life and can be he best ebook for
actually.

-- Frank Nienow
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