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indexes, 175–176
Portfolio insurance, 27
Portfolio management, 195
Portfolio management methods, 102
Portfolio return correlations, 174–175
Portfolio sharing, 138–139
Portfolio templates, 106
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market impact
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on non-U.S. funds, 281–282
Subchapter M, 74
in United States, 279

Tax efficiency of mutual funds, exchange
traded funds and portfolio baskets

deductibility of investment management
expenses, 90–91

deferral of short-term gains, 92–93
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obscure expenses, 166
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Traditional cap-weighting scheme, 106
Traditional investors

130/30 investing short side, 235–239
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market impact
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Wash sales, 92
Website tools, 174, 175
Websites, 234, 300–302
Weighting schemes, 106
Weisbach, Michael S.,

79n12
Wellman,Jay, 180

Wilshire 5000 index, 15–16, 107
Withholding taxes on dividends, 168
Worah, Mihir, 108
World Equity Benchmark Shares (WEBS),

28–29

XBRL (data standard), 170–171

Zhou, Jian, 180
Zilbering, Yan, 208
Zweig, Jason, 129, 252


