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Bruce J. Feibd : Investment Performance M easurement (Frank J. Fabozzi Series) before purchasing it in order
to gage whether or not it would be worth my time, and all praised Investment Performance Measurement (Frank J.

Fabozzi Series):

0 of 0 people found the following review helpful. Excellent Wealth Of Knowledge On Investment Performance
MeasurementBy Loul have been in the investment business for many years and have done a significant amount of
work in attribution and investment performance measurement. This book is an easy read from the very basics to the
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advanced. The examples are easy to follow and the excel formulas that are displayed make them easy to replicate and
understand. For investment performance and attribution, thisis a must read.0 of 0 people found the following review
helpful. Very good, easy-to-understand referenceBy K. P. Butlerl got this after getting ajob in the investment
management industry that involved me looking at and using attribution and risk measures. Although | didn't do much
calculating myself, | found this to be a very valuable guide for understanding both those concepts, and to empower me
to do some basic excel calculations when required. | commend the author for clearly explaining these conceptsin an
organized way.4 of 4 people found the following review helpful. Great reference bookBy Georgel'm taking the
Investments course within the Certified Financial Planner program. This book really helped clarify many of the terms
and formulas we had to learn. The Mayo text covers the material, but from a more academic slant. | just wish | had
bought the Feibel book well before the class started. It may not be technical enough for graduate studentsin Finance or
people who normally read scholarly papers on investment theory. But for everyone else, like individual investors or
people going back to school learning investing fundmentals, it's a great reference.

Many investment books include a chapter or two on investment performance measurement or focus on a single aspect,
but only one book addresses the breadth of the field. Investment Performance Measurement is a comprehensive guide
that covers the subjects of performance and risk calculation, attribution, presentation, and interpretation. This
information-packed book covers awide range of related topics, including calculation of the returns earned by
portfolios, measurement of the risks taken to earn these returns; measurement of the risk and return efficiency of the
portfolio and other indicators of manager skill; and much more. By reviewing both the concepts of performance
measurement and examples of how they are used, readers will gain the insight necessary to understand and evaluate
the management of investment funds. Investment Performance M easurement makes extensive use of fully worked
examples that supplement formulas and is a perfect companion to professional courses and seminars for analysts.
Bruce J. Feibel, CFA, is Product Manager at Eagle Investment Systems, an investment management software provider
located in Newton, Massachusetts. He is responsible for overseeing the development of Eagle's investment
performance measurement, attribution, and AIMR/GIPS compliance software. Prior to joining Eagle, Mr. Feibel was a
principal at State Street Global Advisors. He earned his BS in accounting from the University of Florida.

From the Back Coverlnvestment performance measurement is the quantification of the results achieved by an
investment program. Understanding performance measurement is vital for anyone who participates in the investment
process. Investment Performance Measurement is a comprehensive and integrated survey of the steps taken to measure
performance as well as areference guide to the calculation and interpretation of the various risk and return statistics
commonly encountered by anyone responsible for selecting, monitoring, and eval uating the performance of investment
managers. Written in a clear and accessible style, with each concept developed through fully worked examples, this
book is avaluable guide that provides you with critical insightsinto many areas of thisimportant step in the
investment management cycle. This straightforward and well-rounded resource provides a step-by-step guide to the
processes used by practitioners to analyze the performance of an investment portfolio. Topics include: Calculation of
the returns earned by portfolios and portfolio managers Measurement of the risks taken to earn these returns
Measurement of the risk and return efficiency of a portfolio Attribution of value added over the benchmark to
management decisions Presentation and interpretation of returns calculated using industry standards Filled with in-
depth spreadsheet examples, Investment Performance Measurement gives you all the information you'll need to
understand and implement the techniques used to measure the performance of an investment.About the AuthorBRUCE
J. FEIBEL, CFA, isthe Product Manager of Performance Measurement Technology at Eagle Investment Systems, an
investment management software provider located in Newton, Massachusetts. Prior to joining Eagle, Feibel was a
principal at State Street Global Advisors. He earned a BS in accounting from the University of Florida.



