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Innovative approaches to putting asset allocation into practice

Building on more than 15 years of asset-allocation research, Paul D. Kaplan, who led the development of the
methodologies behind the Morningstar Rating(TM) and the Morningstar Style Box(TM), tackles key
challenges investor professionals face when putting asset-allocation theory into practice. This book addresses
common issues such as:

How should asset classes be defined?●

Should equities be divided into asset classes based on investment style, geography, or other factors?●

Should asset classes be represented by market-cap-weighted indexes or should other principles, such as●

fundamental weights, be used?
How do actively managed funds fit into asset-class mixes?●

Kaplan also interviews industry luminaries who have greatly influenced the evolution of asset allocation,
including Harry Markowitz, Roger Ibbotson, and the late Benoit Mandelbrot. Throughout the book, Kaplan
explains allocation theory, creates new strategies, and corrects common misconceptions, offering original
insights and analysis. He includes three appendices that put theory into action with technical details for new
asset-allocation frameworks, including the next generation of portfolio construction tools, which Kaplan
dubs "Markowitz 2.0."
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From reader reviews:

Mary Deemer:

Inside other case, little men and women like to read book Frontiers of Modern Asset Allocation (Wiley
Finance). You can choose the best book if you appreciate reading a book. Provided that we know about how
is important a book Frontiers of Modern Asset Allocation (Wiley Finance). You can add information and of
course you can around the world with a book. Absolutely right, simply because from book you can learn
everything! From your country until eventually foreign or abroad you can be known. About simple issue
until wonderful thing it is possible to know that. In this era, we can open a book or perhaps searching by
internet system. It is called e-book. You can use it when you feel uninterested to go to the library. Let's
study.

Agustin Byler:

The particular book Frontiers of Modern Asset Allocation (Wiley Finance) has a lot associated with on it. So
when you make sure to read this book you can get a lot of advantage. The book was authored by the very
famous author. The writer makes some research ahead of write this book. This particular book very easy to
read you can find the point easily after perusing this book.

Lily Spivey:

Exactly why? Because this Frontiers of Modern Asset Allocation (Wiley Finance) is an unordinary book that
the inside of the reserve waiting for you to snap the idea but latter it will shock you with the secret the item
inside. Reading this book adjacent to it was fantastic author who also write the book in such wonderful way
makes the content on the inside easier to understand, entertaining technique but still convey the meaning
fully. So , it is good for you because of not hesitating having this any more or you going to regret it. This
book will give you a lot of benefits than the other book possess such as help improving your proficiency and
your critical thinking method. So , still want to hesitate having that book? If I had been you I will go to the
publication store hurriedly.

Scott Reisinger:

Can you one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store?
Attempt to pick one book that you never know the inside because don't determine book by its protect may
doesn't work this is difficult job because you are scared that the inside maybe not while fantastic as in the
outside seem likes. Maybe you answer is usually Frontiers of Modern Asset Allocation (Wiley Finance) why
because the fantastic cover that make you consider about the content will not disappoint you. The inside or
content is actually fantastic as the outside or cover. Your reading 6th sense will directly show you to pick up
this book.
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