Rough Justice: Stuart
Eizenstat and Holocaust-Era
Asset Restitution (B)

TheCasesolutions.com




Rough Justice: Stuart
Eizenstat and Holocaust-Era
Asset Restitution (B)

[ —————

TheCasesolutions.com



ntroductio

- Thompson Asset
Management firm

- Earned returns of 300-500
basis points above
benchmarks

- ETF Usage
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Thompson invited to manage college
endowment fund.




1. What are the return and risk characteristics of Prolndex Fund?

Exhibit 2: ProIndex and Market Return Data
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cov/var  0.383305 0.025916 0.070758 0.141627 0.231916 0.11706 -0.04324 0.011244 0.124697

weight

Beta 0.023739 -0.00663 -0.02496 -0.03188 0.02258 -0.09134 -0.02153 0.010437 0.062029

Standard 0.06844 Year
3 Month Risk Free 0.0578% Daily

Market Return 20.93% 0.083%
15% 0.060%

Return

-0.096563775 0.489124

-0.058429673

-0.03878







Comparison
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Before =~ Optimal
Returns 29% 15%
Standard Deviation 0.23973 0.06844
Beta 1.33771 -1.8565
Sharpe Ratio 1.19641 2.1833
Treynor Ratio 0.21441 -0.0805
Jensen's Alpha 0.00765 0.53685
Daily Tracking Error 0.00031 -0.0002
Annualized Tracking Error  0.00492 -0.0037
Information Ratio 15.8745 15.8745




