AIMA’s Alternative Investment Bibliography

The Alternative Investment Management Association (AIMA) expresses its sincere gratitude to the Bank of
Bermuda which undertook the groundwork of this Bibliography.

This bibliography focuses solely on alternative investment strategies, such as hedge funds, which are within
the remit of AIMA. It does not cover real estate, private equity, etc. While not a definitive list, it eventually
aims to list the majority of academic and educational material issued on these strategies and may give contact
information, where known.

If you wish to suggest a publication for addition to the Bibliography, please send a note of the title, author,
publisher and direct contact information to info@aima.org

Bibliography of hedge fund publications: ordered by title

2002 HFR Hedge Fund Industry Report www.hedgefundresearch.com

2002 Wilshire Report on State Retirement Systems: Funding Levels and Asset Allocation
Stephen L Nesbitt, Wilshire Associates Inc
2002

20th Century Volatility, A Review of the Stock and Derivatives Markets in the 20th Century UBS Warburg equity
derivatives

December 1999

I

A Practitioners's Guide To Alternative Investment Funds
City & Financial
January 2005

Active Management
Thomas, Lee R. Il
2000 Journal of Portfolio Management, Vol. 26, No. 2, Winter, pp.25-32.

Added Value in Financial Institutions
Acar, Emmanuel, Financial Times, Prentice-Hall
2001

Advanced Trading Rules
Acar, Emmanuel and Stephen Satchell, Butterworth-Heinemann
1998

Advances in Futures and Options Research
Chance, Don Mn. And Robert R. Trippi, JAI Press, Inc.
1995, pp. 251-265.

Against the Gods: The Remarkable Story of Risk
Bernstein, Peter L., John H. Wiley & Sons, Inc.
1996

AIMA South Africa Hedge Fund Booklet
AIMA
September 2004

Updated: 05 February 2007



AIS Report, Firefiles Before the Storm
UBS Warburg
June 2003

All About Hedge Funds, The Easy Way To Get Started
Robert A Jaeger
2003

Alpha Transport with Derivatives
Jacobs, Bruce I. and Kenneth N. Levy
1999 Journal of Portfolio Management, pp.55-60.

Alpha, Alpha ... who's got the Alpha?
Schneeweis, Thomas and Richard Spurgin, (AIMA Newsletter)
Sep. 1999

Alpha, Alpha, Who's Got The Alpha?
Schneeweis, Thomas, Journal of Alternative Investments, Winter 1999

Alternative Asset Returns: Theoretical Bases and Empirical Evidence Schneeweis, Thomas and Pescatore, Joseph F.
1999 in The Handbook of Alternative Investment Strategies, Institutional Investor Inc., New York

Alternative Investing
AIMR,
AIMR, 1998.

Alternative Investing by Tax-Exempt Organisations 2001 - A survey of organisations in North America, Europe,
Australia and Japan

Goldman Sachs & Co. and Frank Russell Company

Alternative Investment Funds
Beverly Chanderly, FT
1998

Alternative Investment Quarterly
ISI Publication
Fourth Quarter 2003

Alternative investment review relating to the continental European marketplace
Indocam/Watson Wyatt
November 2000

Alternative investment review relating to the United Kingdom marketplace
INDOCAM/Watson Wyatt, March 2000

Alternative investment review relating to the United States marketplace, INDOCAM/Watson Wyatt, March 2000

Alternative Investment Strategies

edited by Sohail Jaffer, Euromoney Books (published in association with AIMA)
1998

AIMA Members receive a 10% discount on this title

Alternative Investment Strategies

Jaffer, Sohail ed., Euromoney Books

2003

http://www.euromoneybooks.com 10% discount to AIMA member companies.

Alternative Investments in the Institutional Portfolio
Schneeweis, Thomas and Spurgin, R.
1998 CISDM/School of Management, University of Massachusetts.
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Alternative Investments in the Institutional Portfolio
Karavas, Vassilios N.
Journal of Alternative Investments, Winter 2000.

Alternative Investments: Managed Currencies
Lequeux, P., Euromoney Books

2001

10% discount to AIMA member companies.

Alternative Investments: what drives the returns?
Schneeweis, Thomas and Richard Spurgin, AIMA Newsletter
June 200

An Overview of Basic Mortgage
MBS Structures
Dunlevy, John. Beacon Hill Asset Management, March 1999.

Arbitrage in securities
Weinstein, Meyer H.
1931 Harper & Brothers, New York.

Are All Alternative Assets Hedge Funds?
Crapple, George.’ The Journal of Alternative Investments, Spring 1999.

Asia and Japan Hedge Fund Directory
EurekaHedge Pte Ltd
2003

Asset Management Revolution: How to Protect Your Yen Asset Through Risk Diversification and Alternative Investment
Strategy Vehicle, Moriyama, Eiichiro, Daini-Kaientai, Japan

Asset/Liability Management of Financial Institutions
Edited by Leo M Tilman, Euromoney Books
2003

The Alchemy of Finance
Soros, G., John Wiley & Sons
1994

The Asset Growth Guide 2005/2006
Eurekahedge, Nikkocitigroup and Citigroup
2005

Background Note on the Hedge Fund Industry
IMF
Prepared by the for the FSF HLI Working Group

Banana Skins 2003, The CSFI's annual survey of the risks facing banks
Sponsored by PRicewaterhouseCOopers

Benchmark for Commodity Trading Advisor Performance
Spurgin, Richard, Journal of Alternative Investments, Summer 1999.

Benchmarking Commodity Trading Advisor Performance with a Passive Futures-Based Index
Spurgin, R., Schneeweis, T., and Georgiev, G. Working Paper.

Beyond Greed and Fear
Shefrin, Hersh
2000, Harvard Business School Press, Boston
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Bond Managers need to Take More Risk
Kahn, Ronald N.
1998 Journal of Portfolio Management, Spring, pp.70-76

The benefits of bond ETFs for Institional Investors. The Natural Vehical for a core-satellite approach
Edhec Business School / Euronext
2004

The Benefits of Hedge Funds: Asset Allocation for the Institutional Investor
Schneeweis, Thomas:, September

The Business of Hedging
Stephens, John J. Financial Times Prentice Hall
2000

Can Stock Market Forecasters Forecast? Cowles, Alfred 3rd.
1933 Econometrica, Vol. 1, July, pp.309-324

Capital Ideas - The Improbable Origins of Modern Wall Street
Bernstein, Peter L.
1992 The Free Press, New York.

Capital Market Risk Advisors - Buy-Side Risk System Comparison Matrix
Capital Market Risk Advisors

2002

http://www.cmra.com/cgi-bin/Systems.cgi

Co-integration and Asset Allocation: A New Active Hedge Fund Strategy
Alexander, Professor Carol
with lan Giblin and Wayne Weddington: 2001. www.ismacentre.rdg.ac.uk

Commodity Investing: Long-Run Returns and the Function of Passive Capital
Strongin, S and Petsch, M.,
Derivatives Quarterly, Autumn 1995.

Comparative Study of Hedge Funds and Mutual Funds
Ackermann, C.
1998 The impact of Regulatory Restrictions on Fund Performance: FMA Presentation, October 1998.

Comparisons of Commodity and Managed Futures Benchmark Indices
Schneeweis, Thomas and Spurgin, Richard,
1997° Journal of Derivatives, Summer.

Complete Guide to the Futures Markets
Schwager, J., John Wiley & Sons
1984

Controlled Risk Strategies
Jacobs, Bruce I.
1998 in Alternative Investing, ICFA Continuing Education, AIMR, August, No 5, pp.70-81.

Controlling Risk and Managing Investor Expectations by Modeling the Dynamics of Losses in Hedge Funds and
Alternative Strategies

Chande, Tushar
1999, Derivatives Quarterly, Spring

Convertible Arbitrage: Opportunity & Risk, September 2000
Tremont Partners Inc.
Brown, William Anthony, Tremont White Paper, September 2000
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Corporate Financial Risk Management
Roy L Nersesian
2004

Corporate Governance: oDe Aandeelhouder Wint?
Clifford Chance
2003

CTA Survivor and Nonsurvivor: An Analysis of Relative Performance
Diz, Fernando, , Journal of Alternative Investments, Summer 1999.

The Capital Guide of Funds of Funds 2003
Published by ISI Publications
2003

The Capital Guide to Alternative Investments
Deutsche Bank

sponsor:, ISI Publications, 2001

20% discount to AIMA members

The Capital Guide to Hedge Funds 2002
Published by ISI Publications

2002

25% discount to members of AIMA

The Capital Guide To Offshore Funds CITCO Fund Services, ISI Publications, 2001.

The Case For Hedge Funds Report, June 1999
Tremont Partners Inc. and TASS Investment Research,

The Coming Evolution of the Hedge Fund Industry: A Case for Growth and Restructuring
Rao, Rama, and Szilagyi, Jerry J.
1998, RR Capital Management Corp./KPMG Peat Marwick LLP monograph, www.rrcm.com/index.htm

The Complete Arbitrage Deskbook
Reverre. Stephane,.

McGraw Hill Trade,

2001

The Cure Our Kids Australian Hedge Fund & Alternatives Directory 2004
Deutsche Bank Group
2004

The Currency-Hedging Debate
Thomas, L. R. ed., IFR Books
1990

Das Einmaleins der Hedge Funds
Weber, Thomas, Campus Verlag
1999

Dealing with Myths of Hedge Funds Schneeweis, Thomas
1998, Journal of Alternative Investments, Winter.

Dealing with Myths of Managed Futures
Schneeweis, Thomas
1998, Journal of Alternative Investments, Summer, pp. 9-17.

Derivatives Markets and Investment Management
Fox-Andrews, Mark and Nicola Meaden, Prentice Hall/Woodhead-Faulkner
1995
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Derivatives Risk and Responsibility
Klein, R. A. and J. Lederman, Irwin Publishing
1996

Derivatives: The Tools that Changed Finance

Risk Waters

2001

10% discount for on-line orders over AIMA internet site

Deutsche Bank report on Funds of Hedge Funds
Fothergill, Martin and Coke, Carolyn, November 2000.

Directory of Fund of Hedge Funds

Alternative Asset Center

2004

www.aa-center.net. 10 % discount to AIMA Members

Directory of Fund of hedge Funds 5th annual edition
Alternative Asset Centre
200572006

Do Hedge Funds Have a Future?
Edwards, Franklin R. Journal of Alternative Investments, Fall, vol. 2, no. 2, pp.63-68. 1999.

Do Hedge Funds Hedge?

Asness Clifford, Managing Partner; Robert Krail, Principal; Liew, John, Principal; AQR Capital Management LLC, December
7, 2000 www.hedgeworld.com/research

Do Managed Futures Make Good Investments
Edwards, Franklin R. and Park, J,. The Journal of Futures Markets, August 1996.

Dynamic Asset Allocation
Hammer, D., John Wiley & Sons
1991

Dynamic Hedging, Managing Vanilla and Exotic Options
Taleb, N., John Wiley & Sons
1997

The Day Trader: From the Pit to the PC
Lewis J. Borsellino
Published by John Wiley & Sons, Inc.

The Definitive Hedge Fund Reference Guide HedgeWorld Annual Compendium 2001 Hedgeworld,
www.hedgeworld.com/compendium

Edhec European Alternative Diversification Practices Survey
N. Amenc, W. Gehin, J. Giraud, L. Martellini, M. Vaissie
December 2005

Edhec European Alternative Multimanagement Practices Survey
Edhec Business School
November 2003

Edhec European Asset Management Practices Survey
Edhec Business School and Misys Asset Management System
2003

Edhec Risk and Asset Management Research Centre, Press Review, 10th October 2003
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Efficient Capital Markets: A Review of Theory and Empirical Work
Fama, Eugene F.
1970 Journal of Finance, 25, pp.383-417.

Efficient Use of Commodity Futures in Diversified Portfolios
Jensen, G., Johson, R., and Mercer, J., , Journal of Futures Market, 2000.

Empirical Characteristics of Dynamic Trading Strategies: The Case of Hedge Funds
Fung, William, and David A. Hsieh
1997 The Review of Financial Studies, vol. 10, no. 2, pp.275-302.

Equity Prime Services, Alternative Investment Survey Results Part 2:
Inside the Mind of The Hedge Fund Investor Dyment, John and Heavey, Eamon, Deutsche Bank
2003

Eurodollar Futures and Options: Controlling Money Market Risk
Burghardt, Galen et al., Irwin Publishing
1991

Euromoney Alternative Investment Handbook 2003/2004, The
Edited by Helen McGlone

European Hedge Fund Directory 2004/2005
Eureka Hedge Pte Ltd
2004

European Institutions’ Alternative Investments 2004 Consultants
Prospera Research AB
2004

European Private Equity: A Practical Guide for Vendors, Managers and Entrepreneurs
Garry Sharp, Euromoney Books

2001

AIMA Members receive a 10% discount on this title

Evaluating and Implementing Hedge Fund Strategies
Euromoney Institutional Investor - Edited by Ronald A Lake
2003

Evaluating and Implementing Hedge Fund Strategies, 3rd Edition: The Experience of Managers and Investors
edited by Ronald A Lake, Euromoney Books

2003

AIMA Members receive a 10% discount on this title

The Efficiency Gains of Long-Short Investing
Grinhold, R. and Kahn, R. Financial Analysts Journal, November/December 2000.

The Euro
Temperton, Paul ed., John H. Wiley
1997

The Euromoney Hedge Funds & Alternative Investments Handbook 2006
Euromoney
October 2005

The European Retail Structured Investment Products Market

Edited by Paul Lyon
Published by Risk Books

200672007
AIMA Members receive 15% discount at www.riskbooks.com/spreporteurope Quote AIMASPO7
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Financial Markets Tick by Tick
Lequeux, Pierre ed., Wiley Trading Advantage
1999

Financial Risk Management for Hedge Funds Survey, 2003 edition
KPMG, Luxembourg
2003

Frequently Asked Questions Concerning Investment Limited Partnerships
Hedge Funds Raffkind, Eliot D

FSA Annual Report 2003/2004
Financial Services Authority
2004

Fund of Funds Directory 2003
Eureka Hedge Pte Ltd
2003

Fund of Funds: The Right Choice for Your Client's Allocation to Hedge Funds
Rosenbaum Robert I.,

Tremont Advisers, Inc.,

article first appeared in IMCA Monitor, September/October 2000.

Fund of Funds; Not Just for the Beginner
Rostron, Kirk, of Hedgecall, formerly with 6800 Capital Group, printed in the AIMA Newsletter June/July 1999

Fund of Hedge Funds - Rethinking resource requirements Barra Strategic Consulting Group, September 2001.

Fund of Hedge Funds Data Feeder Service
Alternative Asset Center, 2003 Edition.
www.aa-center.net. 10 % discount to AIMA Members

Fund of Hedge Funds For Professional Investors and Managers
Jaffer, Sohail ed, Euromoney Books

2003

AIMA Members receive a 10% discount on this title

Fundamentals of Hedge Fund Investing - A Professional Investor’s Guide
Crerend, William J.
1998 McGraw-Hill.

Fundamentals of the Futures Market
Kline, Donna, McGraw Hill
2000

Funds of Hedge Funds

edited by Sohail Jaffer, Euromoney Books

2003

AIMA Members receive a 10% discount on this title

Futures Fund Management
Meaden, Nicola and Mark Fox-Andrews, Woodhead Publishing Limited
1991

The Future of Asset Management in Europe, Past Performance is no guarantee of future returns.
Oliver Wyman & Company and UBS Warburg

Getting Started in Hedge Funds
Strachman, Daniel, Wiley, 1999.
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Global Asset Allocation
Lederman, J. and R. Klein, John Wiley & Sons
1994

Global Fund of Funds Directory 2004
EurekaHedge
2004

Global Investment Risk Management
Zask, Ezra ed., McGraw Hill
1999

Global Markets - 2005 Alternative Investment Survey
Deutsche Bank's Hedge Fund Capital Group
July 2005

Global Pensions Quarterly
Morgan Stanley Global Pensions Group
August 2003

Global Portfolio Diversification
Aggarwal, R. And D. Schirm, Academic Press
1995

Global Unhedged Hedge Funds:
Corporate Governance and Regulations by Markets

Armelle Guizot
December 2006

Goldman Sachs - The Culture of Success
Endlich, Lisa
1999 Simon & Schuster, Inc.

Goldman Sachs & Frank Russell Company
Alternative Investing by Tax-Exempt Organisations 2001

Guide to Fund of Hedge Funds Management and Investment, A
Edited by Capital Market Risk Advisors, (AIMA publication)
2002

Guide to Hedge Funds in Hong Kong 2005
New Initiative Media Ltd
Spring 2005

Guide to Sound Practices for Canadian Hedge Fund Managers

The Alternative Investment Management Association Ltd

2004
http://www.aima.org/uploads/AIMACANADASOUNDPRACTICESGUIDE. pdf

Guide to Sound Practices for Disclosure and Promotion of Alternative Investments in Canada
AIMA
June 2005

Guide to Sound Practices for European Hedge Fund Managers

The Alternative Investment Management Association Ltd

2002
http://www.aima.org/uploads/GuidetoSoundPracticesforEuropeanHedgeFundManagers. pdf

The Global Guide to Marketing Funds

ISI Publications

2000

Special 20 % discount to members of AIMA
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Haircuts: Going to the Collateral Barber
Capital Market Risk Advisors

2002
http://www.cmra.com/cgi-bin/haircuts.cgi

Hedge Fund Compliance and Risk Management Guide, The
Armelle Guizot
November 2006

Hedge Fund Engagement with UK plcs
Lintstock Ltd
May 2005

Hedge Fund Investments
KPMG Financial Services Investment Advisory
September 2003

Hedge Fund Mania - Some Words of Caution Kat, Dr Harry: working paper, www.ismacentre.rdg.ac.uk, 2001.

Hedge Fund of Funds Investing
Nicholas, Joseph G
Bloomberg 2004

Hedge Fund Operational Risk: Meeting the Demand for Higher Transparency and Best Practice.
David Aldrich with Amber Partners
June 2006

Hedge Fund Performance
EDHEC Business School
August 2003

Hedge Fund Performance 1990 - 2000: Do the Money Machines Really Add Value?
Dr Harry Kat & Gaurav S Amin, ISMA Centre

2001

working paper, www.ismacentre.rdg.ac.uk, 2001.

Hedge Fund Performance: 1990-1999 Liang, Bing,

Assistant Professor of Finance, Dept. of Banking & Finance, Weatherhead School of Management, Case Western Reserve
University, ,
March 2000.

Hedge Fund Returns: You Can Make Them Yourself!
Harry M Kat & Helder P Palaro, Cass Business School, City University London
08 June 2005

Hedge Fund Risk Fundamentals. oSolving The Risk Management and Transparency Challenge. Uncorrected Proof -
Parts 1 & 2

Richard Horwitz
2004

Hedge Fund Risk Transparency
Leslie Rahl

Hedge Fund Study: Outlook 2003. A guide for investors reviewing key issues surrounding investment in Hedge Funds
FCM, Asterias
January 2003

Hedge Fund Survey Overview
Capital Market Risk Advisors, Inc
2000
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Hedge Fund Transparency: Unravelling the Complex and Controversial Debate
Leslie Rahl
November 2002

Hedge Fund: Net's Due Diligence Guide for Investing in Hedge Funds. An interactive Work in Progress
Michael von Mandach, Multi-Manager Investments AG
HedgeFund.Net,

Hedge Funds
Caslin, John
2001 presented to the Society of Actuaries in Ireland

Hedge Funds
Lederman, Jess and Klein, Robert A. ed.
1995 McGraw-Hill.

Hedge Funds
Hills, R., Rushmere Wynne Limited
1996

Hedge Funds - investment and portfolio strategies for the institutional investor

Jess Lederman & Robert A Klein. ed.,. The Irwin asset allocation series for institutional investors, Irwin Professional
Publishing, Chicago, London, 1995.

Hedge Funds - The Courtesans of Capitalism Temple, Peter, Chichester, England: John Wiley & Sons, 2001. 271
pages, £24.95, cloth.

Hedge Funds and Managed Futures - Performance, Risks, Strategies and Use in Investment Portfolios
Dr Philipp Cottier
1997

Hedge Funds and Operational Risk
A Guide to Best Practice

Armelle Guizot
November 2006

Hedge Funds and the Asian Currency Crisis
Brown, Stephen J.; William N. Goetzmann, and James M. Park
2000 Journal of Portfolio Management, Vol. 26, No. 4, Summer, pp.95-101.

Hedge Funds and the Collapse of Long Term Capital Management
Edwards, Franklin R. Journal of Economic Perspectives, 13, No. 2, Spring 1999.

Hedge Funds And The Institutional Investor
Brittain, Bruce; Lyster Watson & Company.

Hedge Funds Demystified - Their Potential Risk in Institutional Portfolios
Goldman, Sachs & Co and Financial Risk Management Ltd.. July 1998

Hedge funds in Europe Wace, lan
2000, speech at the 2000 Hedge Fund Symposium
EIM/EuroHedge/SFI, “Can Institutions Afford to Ignore Hedge Funds?”, 27 April 2000, London.

Hedge Funds of Funds: Composition and Risk Management
Andrew Grauberg. HedgeFundBooks
2004

Hedge Funds Revisited Goldman Sachs & Co. and Financial Risk Management Ltd.
Pension & Endowment Forum,
2000

Hedge funds, leverage, and the lessons of long-term capital management
President’s Working Group on Financial Markets: Report, United States. 1999.
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Hedge Funds: Law and Regulation
Sweet & Maxwell, Edited by lain Cullen & Helen Parry
2001

Hedge Funds: a catalyst reshaping global investment
KPMG
2005

Hedge Funds: An Introduction to Skill-Based Investment Strategies
Hills, Richard, ‘Rushmere Wynne Limited,
1996

Hedge Funds: Portfolio Risk Diversifiers, Return Enhancers or Both?

Schneeweis, Thomas and Spurgin, Richard, CISDM/Isenberg School of Management, Univ. of Mass., CISDM/Isenberg School
of Management, Univ. of Mass., July 2000. www.hedgeworld.com

Hedge Funds: The Living and the Dead

Liang, Bing, Assistant Professor of Finance, Dept. of Banking & Finance, Weatherhead School of Management, Case Western
Reserve University, , March 2000

HedgeWorld Annual Compendium 2003, HedgeWorld.com 2003

Hedging Portfolios with Real Assets
Froot, Kenneth, Journal of Portfolio Management, Summer 1995.

High Water Marks Goetzmann, William N., Jonathan Ingersoll, Jr., and Stephen A. Ross
1998 Yale School of Management working paper, January.

How to Invest in Hedge Funds

Matthew Ridley. Kogan Page Publishers

2006
http://www.kogan-page.co.uk/asp/bookdetails.asp?key=4087

How to Select a Hedge Fund of Funds: Pick the Winners and Avoid the Losers
Alan H Dorsey, CFA. Institutional Investor Books

2004

AIMA Members receive a 10% discount on this title

How to start a fund of hedge funds
Investhedge
2002

How to start an Asian Hedge Fund
AsiaHedge

2004
www.hedgefundintelligence.com.

The Handbook of Alternative Investment Strategies
Schneeweis, Thomas and Joseph Pescatore, Institutional Investor Inc., New York

The Handbook of Managed Futures - Performance, Evaluation and Analysis
Peters, Carl and Ben Warwick, McGraw-Hill Companies
1997

The Hedge Fund Edge. Maximum Profit/Minimum Risk Global Trend Trading Strategies Boucher. Mark,. New York.
Chichester. Wiley. c1999

The Hedge Fund Handbook - A Definitive Guide for Analysing and Evaluating Alternative Investments
Lavinio, Stefano
2000 McGraw-Hill, New York
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In Search of Alpha
Alexander Ineichen, UBS Warburg
October 2000

Informational Content in Historical Performance
McCarthy, D., Schneeweis, T and Spurgin, R. Journal of Futures Market, May 1997.

Institutional Investors Plow Into Alternatives; Hedge Fund Investments Pop 38%
Alternative Investment News - Institutional Investor, Inc, March 2002

Integrated Wealth Management

edited by Jean Brunel, Institutional Investor Books
2004

AIMA Members receive a 10% discount on this title

Intelligent Commodity Investing
New Strategies and Practical Insights for Informed Decision Making

Risk Books
2007
AIMA Members receive 15% discount at www.riskbooks.com/intelligentcommodity Quote:AIMAICIO7

International Custody & Fund Administration:
Alternative Investment Supplement

International Investing Coupled with Enhanced Currency Overlay: An Opportunity for Perfectly Portable Alpha
Reynolds Parker, Virginia, Parker Global Strategies LLC, 1996

International Portfolio Management: A Modern Approach
Watsham, T., Longman
1990

International Withholding Tax
Ross McGill
2003

Inventing money. The story of long-term capital management and the legends behind it Dunbar, Nicholas, New York.
Chichester. Wiley. c2000

Investing in Hedge Funds
RSM Robson Rhodes
August 2003

Investing In Hedge Funds Strategies for the new Marketplace
Joseph G. Nicholas
1999

Investing in Hedge Funds, Survey on the Risk Approach Adopted by the Swiss Marketplace
Anderen
2002

Investing in the 1990s: Remembering of Things Past and Things Yet to Come Bogle, John C.
1991 Journal of Portfolio Management, Spring, pp.5-14.

Investing with the Hedge Fund Giants - Profit Whether Markets Rise or Fall (2nd edition)
Beverley Chandler
2001

Investment Management Perspectives
PricewaterhouseCoopers
March 2004
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Investment Management Perspectives
The Future of pensions: A Global Overview

PricewaterhouseCoopers
July 2004

Investment Performance Measurement
Gain, William G., Woodhead Publishing Limited
1996

Investment Secrets: Hedge Fund Manager
Connors, Laurence A. and Blake E. Hayward, McGraw Hill

Is the Case for Investing in Commodities Really That Obvious?
Cass Business School City of London
September 2006

The Implication of Style Analysis for Mutual Fund Performance Evaluation Bogle, John C.
1998 Journal of Portfolio Management, pp34-42.

|

Japanese Equity Derivatives
Avril, Philippe
2001

Journal of Asset Management
Henry Stewart Publications
July 2003

The January Effect: Still There after All These Years Haugen, Robert A., Philippe Jorion
1996 Financial Analyst Journal, vol. 52, no. 1
January/February, pp.27-31.

Keynote speech at the 2000 Hedge Fund Symposium, Can Institutions Afford to Ignore Hedge Funds? Bacon, Louis
Moore, 27 April 2000, London.

i

Making Sense of Hedge Fund Returns: What Matters and What Doesn't?
Martin, George, CISDM, Univ. of Mass., Derivatives Strategy 2000

Managed Futures and Asset Allocation
Ryan Meredith, Vineet Budhraja, Rui de Figueiredo, Janghoon Kim
Spring 2006

Managed Futures Funds in Europe
Cullen, lain, Special Report, AIMA, 1999.

Managed Futures in the Institutional Portfolio
Epstein, Charles B., John Wiley & Sons, Inc.
1992

Managed Futures: An Investor’s Guide
Chandler, Beverley, John H. Wiley & Sons
1994

Managed Futures: Performance, Evaluation and Analysis of Commodity Funds, Pools and Accounts
Peters, Carl C., Probus Publishing, Chicago
1992
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Managed Trading - Myths & Truths
Schwager, Jack D., John Wiley & Sons, Inc
1996

Managing Foreign Exchange Risk
DeRosa, D., Irwin Professional Publishing
1996

Managing Hedge Fund Risk
Reynolds Parker, Virginia ed., Risk Books
2001

Managing Hedge Fund Risk
Virginia Reynolds Parker

Managing Risk in Alternative Investment Strategies
Jaeger, Lars, Financial Times Prentice Hall

2002

30% discount to all AIMA member companies

Managing Risk in the New Economy
Chorafas, Dimitris N, New York Institute of Finance
2001

Market efficiency, long-term returns, and behavioral finance Fama, Eugene F.
1998 Journal of Financial Economics, vol. 49, no. 3, pp.283-306.

Market Neutral

Lederman, Jess and Klein, Robert A. ed.
1995,

McGraw-Hill.

Market Neutral and Hedged Strategies
Hedge Fund Research
August 2000

Market Neutral Investing Long/Short Hedge Fund Stratagies
Joseph G. Nicholas
2000

Market Neutral Study, June 1999
Tremont Partners Inc. and TASS Investment Research

Market volatility
Shiller, Robert J.
1989 MIT Press.

Market Wizards, and New Market Wizards
Schwager, Jack,

Marketing Hedge Funds
Cullen, lain, Special Report, AIMA, 1999.

Marketing Hedge Funds - A Key Strategic Variable in Defining Possible Roles of an Emerging Investment Force
Bekier, Matthias Dr.
1996 Peter Lang AG, European Academic Publishers, Bern.

Mastering Derivatives Markets (2nd Edition)
Francesca Taylor
2000, Financial Times Prentice Hall

Maximizing Utility with Commodity Futures Diversification
Anson, Mark. Journal of Portfolio Management, Summer 1999.
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Measuring Abnormal Performance Chopra, Navin, Josef Lakonishok, and Jay Ritter
1992 Journal of Financial Economics, pp.235-268.

Measuring Mutual Fund Performance with Characteristic-Based Benchmarks Daniel, Kent, Mark Grinblatt, Sheridan
Titman, and Russ Wermers

1997 Journal of Finance, Vol. 52, No. 3, pp.1035-1058.

Measuring The Market Impact of Hedge Funds
Fung, William, and David A. Hsieh
2000 Working paper, forthcoming in Journal of Empirical Finance, http://faculty.fugua.duke.edu/~dah7/vitae.htm

Merger Arbitrage Fund, Do They Deliver What They Promise?
Capital Market Risk Advisors

2002

http://www.cmra.com/cgi-bin/MergerArb.cgi

Merton Miller on Derivatives
Merton H. Miller
1997

Method of Estimating Changes in Correlation Between Assets and its Application to Hedge Fund Investment Spurgin,
Richard; Martin, George; and Schneeweis; Thomas, CISDM/Isenberg School of Management, Univ. of Mass.

Modelling Financial Time Series
Taylor, S. J., John Wiley & Sons, England
1986

Modern Portfolio Theory and Investment Analysis
Elton, E. and M. Gruber, John Wiley & Sons
1991

Mortgage-Backed Securities in the Hedge Fund Marketplace, November 1999 Tremont Partners Inc., Tremont White
Paper, November 1999.

Multi-Factor Analysis of Hedge Fund, Managed Futures, and Mutual Funds Return and Risk Characteristics
Schneeweis, Thomas and Spurgin, Richard, Journal of Alternative Investment Investments, Autumn 1998.

Multi-Period Performance Persistence Analysis of Hedge Funds,

Naik Narayan R. and Agarwal, Vikas, Institute of Accounting & Finance / Dept. of Finance, London Business School,
December 1999.

Mutual Fund Performance: An Empirical Decomposition into Stock-Picking Talent, Style, Transaction Costs, and
Expenses

Wermers, Russ
2000 Journal of Finance, Vol. 55, No. 4, August, pp.1655-1695.

The Myth of Hedge Funds: Are Hedge Funds The Fireflies of The Storm
Alexander M. Inseichen, CFA, October 2001

NAV/Fair Value Practices Survey Overview
Capital Market Risk Advisors

2002
http://www.cmra.com/cgi-bin/nav.cgi

New Family Office: Innovative Strategies for Consulting to the Affluent,The
Lisa Gray, Institutional Investor Books

2004

AIMA Members receive a 10% discount on this title
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New Generation of Risk Management for Hedge Funds and Private Equity Investments
edited by Lars Jaeger, Euromoney Books

2003

AIMA Members receive a 10% discount on this title

Non-random Walk Down Wall Street
Lo, Andrew W., and A. Craig MacKinlay
1999 Princeton University Press, New Jersey.

The New Commodity Trading Systems and Methods
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