
Way above the efficient frontier

Dr Hans-Peter Deutsch
Managing Director, d-fine



2© 2005 d-fine   All rights reserved.



3© 2005 d-fine   All rights reserved.



4© 2005 d-fine   All rights reserved.



5© 2005 d-fine   All rights reserved.



6© 2005 d-fine   All rights reserved.



7© 2005 d-fine   All rights reserved.



8© 2005 d-fine   All rights reserved.



9© 2005 d-fine   All rights reserved.



10© 2005 d-fine   All rights reserved.



11© 2005 d-fine   All rights reserved.



12© 2005 d-fine   All rights reserved.



13© 2005 d-fine   All rights reserved.



14© 2005 d-fine   All rights reserved.



15© 2005 d-fine   All rights reserved.



16© 2005 d-fine   All rights reserved.



17© 2005 d-fine   All rights reserved.



18© 2005 d-fine   All rights reserved.



19© 2005 d-fine   All rights reserved.



20© 2005 d-fine   All rights reserved.



21© 2005 d-fine   All rights reserved.



22© 2005 d-fine   All rights reserved.



23© 2005 d-fine   All rights reserved.



24© 2005 d-fine   All rights reserved.



25© 2005 d-fine   All rights reserved.



26© 2005 d-fine   All rights reserved.



27© 2005 d-fine   All rights reserved.



28© 2005 d-fine   All rights reserved.



29© 2005 d-fine   All rights reserved.



30© 2005 d-fine   All rights reserved.



31© 2005 d-fine   All rights reserved.



32© 2005 d-fine   All rights reserved.



33© 2005 d-fine   All rights reserved.



34© 2005 d-fine   All rights reserved.



35© 2005 d-fine   All rights reserved.



36© 2005 d-fine   All rights reserved.



37© 2005 d-fine   All rights reserved.



38© 2005 d-fine   All rights reserved.



39© 2005 d-fine   All rights reserved.



40© 2005 d-fine   All rights reserved.



41© 2005 d-fine   All rights reserved.





43© 2005 d-fine   All rights reserved.

triple-α asset allocation advisory service
§ triple-α allows you to actively manage your portfolio in a risk-adjusted 

way based on objective mathematical-statistical methods. 

§ triple-α portfolios generally lie well above (in the worst case on) the 
famous “efficient frontier”.

§ State of the art parameter-free risk measures are used with no model
assumptions whatsoever. 

§ Advanced, adaptive Stopp-Loss strategies.

§ All transaction costs are taken into account in a consistent risk-adjusted 
way and are factored into the investment decision in a mathematically 
correct manner.

§ The optimisation is therefore realistic and not just an academic exercise 
in an idealised world.

For details, go online on www.triple-alpha.de

http://www.triple-alpha.de
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d-fine GmbH
Opernplatz 2
60313 Frankfurt
Germany

Tel +49 (0) 69 9073 70

www.d-fine.de

d-fine Ltd
28 King St
London
EC2V 8EH

Tel +44 (0) 20 7776 1000

www.d-fine.co.uk

Your Contact at d-fine

Dr Hans-Peter Deutsch
Managing Director
+49 (0) 69 9073 7300 

hans-peter.deutsch@d-fine.de
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