
 

 

 

Contents 
Papers’ abstracts / Анотації до статей 4 

Michael Stein, Svetlozar T. Rachev, Wei Sun 

The world of funds of funds 
7 

Larry R. Gorman, Robert A. Weigand 

Measuring Alpha-based performance: Implications for Alpha-focused structured products 
16 

Emmanuel Anoruo, Uchenna Elike 

Joint variance-ratio tests of random walks in China’s closed-end fund market 
23 

Majid M. Aldaihani, Talla M. Aldeehani 

Portfolio optimization models and a tabu search algorithm for the Kuwait Stock Exchange 
30 

Janchung Wang, Hsinan Hsu 

Estimation of the degree of market imperfections: theory and application in currency futures 
markets 

40 

Rami Yosef 

European and American put options on insurance products 
48 

Kok Fai Phoon, John Watson, Jayasinghe Wickramanayake 

Further evidence on the approximation of confidence intervals for Sharpe style weights: the case of 
Australian listed managed funds 

57 

Mariarosaria Coppola, Valeria D’Amato, Emilia Di Lorenzo, Marilena Sibillo 

Life office management perspectives by actuarial risk indexes 
73 

Iryna D’yakonova 

Methodological foundations for the modernization of banking supervision in Ukraine on the basis 
of leading indicators 

79 

Janusz Brzeszczynski, Jerzy Gajdka 
Performance of high dividend yield investment strategy on the Polish Stock Market 1997-2007 

86 

Authors of the issue 93 

Submission guidelines for authors 94 

A joint subscription form 2008/2009 95 


