Contents

Forewonrd
Preface
Acknowledyments

CHAPTER 1
The Hedge Fund Alternative

CHAPTER 2
Cutting through the Black Box: Transparency and Disclosure

CHAPTER 3
The Operational Risk Crisis

CHAPTER 4
Best Practices it Hedge Fund Valuation

CHAPTER 9
Does Size Matten?

CHAPTER 6
Directional Investing through Glohal Macros and Managed Futures

CHAPTER 7
Profiting from the Corporate Life Cycle

ix
Xiii

XXi

23

43

79

vii



viii CONTENTS
CHAPTER 8

Evaluating Arbitrage and Relative Value Strategies 1
CHAPTER 9

The Time Is Now for Equity Market Neutral 133
CHAPTER 10

Long-Short Strategies in the Technology Sector 143
CHAPTER 11

The Expansion of European Hedge Funds 151
CHAPTER 12

The Dynamic World of Asian Hedye Funds 167
CHAPTER 13

Hedge Fund Indices: In Search of a Benchmark 187
GLOSSARY 199
ABOUT THE AUTHORS 217



