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Investment Management and ResearchThe Research Foundation of the Association for Investment
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members and the financial industry as a global leader in educating and certifying investment professionals and
maintaining high standards of professional conduct throughout the investment community. AIMR offers the
examinations leading to the prestigious Chartered Financial Analyst "TM" (CFA "RM" ) designation.Blackwell
Publishers, like the Research Foundation, is committed to providing the professional and academic finance and
investment community with the very highest caliber of research and educational materials. Not only are the
books in our finance series written by the leaders in the world of finance in investments, we are also, in
partnership with the American Financial Association, co-publishers of The Journal of Finance.One of the many
advantages managed futures offer is that their returns have low correlations with the returns of other
traditional asset classes, even though they canentail significant costs. This volume provides an overview of the
industry, discusses the advantages and disadvantages of managed futures, reviews their historical
performance record, presents a method for evaluating their performance in a portfolio, and lays out how to...
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