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ABSTRACT:  

 

With heightened regulatory scrutiny, increased competition and volatile markets, 

customers of the asset management industry demand for more information and 

greater transparency. Not only performance matters, but also the risk to achieve it is 

as important. 

This presentation is based on a single portfolio view to identify cumulative effects of 

investments on performance measurement and market risk quantification. 

 

 

 

 
Light refreshments will be provided at Room B6605 before the colloquium from 4:00 pm to 

4:30 pm. Please come and join us! 
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