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Details

Despite the accepted fact that a substantial part of the risk and return of any
portfolio comes from asset allocation, we find today thatthe majority of
investment professionals worlcwide are focused on security selection. This
presentation guestions this basic structure of the investment proces s and
investment industry

*Who says we have to separate alpha and bheta?

* Are the traditional definitions for risk and risk premium relevant in a multi-
asset class world?

* Do portfolios cater for the "real nsks" in their investment processes?

* Does the whole Emerging Markets demarcation make sense for investing?
*Why do active Asian managers perform much more poorly compared to
developed market managers?

* Can you distinguish how much of a strategy's performance comes from
skill rather than luck?

* Does having a performance fee for your manager create alignment or
misalignment?

Pranay Gupta has 25 years of experience in Europe, UK, US and Asia,
managing portfolios in all global liguid asset classes. As ChiefInvestment
Officer for ING Investrment Management and Lombard Odier in Asia, Pranay
was responsinle for overseeing VS$E5hn in institutional, retail and insurance
assets with owver 250 investment professionals across 11 counthies.
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