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am going to present a short survey of the hedge fund industry, its
requlation and the existent hedge fund strategies. Statistical
arbitrage in particular is explained in further detail, and major
performance measurement ratios are presented. In the second part,
I am going to introduce a semi-variance model for statistical
arbitrage. The model is compared to the standard Garch model,
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This publication is definitely worth buying. It can be loaded with wisdom and knowledge I am easily could
possibly get a satisfaction of looking at a composed publication.
-- Rhiannon Steuber

Very helpful to all type of individuals. It really is rally interesting throgh looking at time. Its been designed in
an extremely basic way which is just soon after I finished reading this pdf through which basically modified
me, change the way 1 believe.

-- Tyshawn Brekke

The publication is easy in read through preferable to fully grasp. It is writter in simple phrases instead of
hard to understand. You will not sense monotony at at any moment of your respective time (that's what
catalogs are for concerning if you request me).

-- Kevin Bergstrom Sr.
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