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Jack L. Treynor papers, 1928-2017, bulk 1956-2016
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Economists' Papers Archive

Creator:
Treynor, Jack L.; Treynor, Betsy, 1939-

Abstract:
Jack Lawrence Treynor (1930-2016) was President of Treynor Capital
Management. This collection primarily documents his professional life through his
correspondence, writings, professional activities, research, and teaching. It was
acquired as part of the Economists' Papers Archive.

Extent:
45.4 Linear Feet (35 record cartons, one document box, and one flat box.)
19.9 Gigabytes

Language:
Material in English.

Collection ID:
RL.13001

Permalink:
https://idn.duke.edu/ark:/87924/m14t7f

Preferred Citation

[Identification of item], Jack L. Treynor papers, David M. Rubenstein Rare
Book and Manuscript Library, Duke University.
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Background

Scope and Content

This material came from Treynor's home, which doubled as his office for
Treynor Capital Management (TCM) after it was established in 1985. He
shared this residence with his wife Betsy Treynor, who he also employed as
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TCM's administrative assistant. Her name appears frequently due to this close
personal-professional relationship, and she is the creator or co-creator of many
items, including most of the electronic records. There are also printouts of email
intended for Jack but addressed to Betsy, with her replying on his behalf or as
herself.

The primary subjects are accounting, active management, inflation, investment
value, risk, trading, and unemployment. Of historical significance is the file for
the paper where he first introduced the capital asset pricing model (CAPM):
"Market Value, Time, and Risk" (1961), which he later split into "Towards a
Theory of Market Value of Risky Assets" (1962; published in Korajczyk 1999)
and "Implications for the Theory of Finance" (1963). There many folders related
to TCM; his University of Southern California course on investment analysis and
portfolio management; and his involvement with the Institute for Quantitative
Research in Finance, the Financial Analysts Journal , and the Journal of
Investment Management .

The most common types of material are correspondence, research files with
notes and graphs, manuscript files with drafts and reprints, and files on his
professional activities as a financial analyst and active member of professional
associations and scholarly journals. Much of this material is handwritten,
including many letter-size notepads and transparencies (the latter of which
have been photocopied and the originals discarded). There are three IBM

mag (magnetic) cards for use with an electric typewriter and one laminated
plaque of a handwritten certificate. There are three external hard drives, the
contents of two of which have been copied, weeded, and made available. There
is correspondence, writings, professional activities, and personal material,
including many digital photos taken by amateur photographer Betsy in the early
days of digital photography (only folders containing at least one photo with Jack
were retained).

The greatest amount of professional correspondence is with economists and
financial analysts like Peter L. Berstein, Craig W. French, Matti von Turk, Craig
T. Boyd, Harry M. Markowitz, and Peter McNerney, as well as the publishers
John Wiley and Son and McGraw-Hill. Other notable economists include three
letters from Milton Friedman, a few letters addressed to Merton Miller and
Franco Modigliani, and three writings co-authored with Fischer Black.

Besides Betsy, Jack's work was also supported by their daughter Wendy Treynor,
who proofread and scripted the regression analysis for some of his scientific
articles.

Biographical/Historical

Jack Lawrence Treynor (1930-2016) was a white American economist who was
born in the railroad town of Council Bluffs, lowa on 21 February 1930 to Dr.
Jack Vernon Treynor (1897-1966) and Alice Cecil (Calvin) Treynor (1897-1992).
The younger Jack demonstrated a talent for mathematics in high school by
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securing victory in a statewide science competition with a paper on finite
differential calculus, and he was president of the literary society and played
football.

Treynor graduated with a bachelor's degree in mathematics from Haverford
College in 1951 and a Master of Business Administration (with distinction) from
Harvard Business School in 1955. Between these two degrees, he was drafted
during the Korean War and served for two years in the US Army Signal Corps in
New Jersey.

After graduation, Treynor stayed at Harvard to write business cases for Bob
Anthony in accounting until he was hired at the international management
consulting firm Arthur D. Little, Inc. in 1956 to work in the Operations Research
Department. That same year, he published his first book Machine Tool Leasing

, coauthored with Robert F. Vancil. It was at Arthur D. Little that he met
economist Fischer Black in 1965, who became one of his only coauthors and
mentees.

Treynor was the first to write on the capital asset pricing model (CAPM) in
"Market Value, Time, and Risk" in 1961, after which he was invited by Franco
Modigliani to enroll at the Massachusetts Institute of Technology (MIT). During
this 1962-1963 sabbatical and per Modigliani's recommendation, Treynor
subsequently split his paper into "Toward a Theory of Market Value of Risky
Assets" (1962) and "Implications for the Theory of Finance" (1963). These
papers were presented at MIT and widely circulated as mimeographs but

not published until 1999. In 1990, William F. Sharpe was awarded the Nobel
Memorial Prize in Economics for his role in developing CAPM, which he had
done independently of Treynor around the same time and published in 1964.

In 1966, Donald Regan at Merrill Lynch hired Treynor to offer quantitative
investment services to institutions. Teynor married Marion Elizabeth "Betsy"
Glassmeyer (born 1939) in 1968 and they had three children: Elizabeth (born
1969) then Wendy and Thomas (born 1975).

From 1969 to mid-1981, Treynor was editor of the CFA Institute's Financial
Analysts Journal (FAJ). It was during this time that he published "The Only
Game in Town" (1971) and "Risk Corporate Pension Funds" (1972) under

the pen name Walter Bagehot, plus "Risk and Reward in Corporate Pension
Funds" (1971) and "Friedman and the Flat Tire" (1974) as Alf Marshall. He was
also heavily involved with the Institute for Quantitative Research in Finance (Q
Group) after becoming a member in 1968, and he was elected a Distinguished
Research Fellow in 1994 before the Jack Treynor Prize was created in his
honor in 2014. In 1976, he published his second book The Financial Reality
of Pension Funding Under ERISA , coauthored with Patrick Regan and William
Priest.

Treynor returned to business in late 1981 when he partnered with Harold
Arbit to form the investment management firm Treynor-Arbit Associates,
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where he was Chief Investment Officer. After this partnership broke down in
1985, he founded his own corporation--Jack L. Treynor, Inc., renamed Treynor
Capital Management, Inc.--but Betsy was involved with all administrative
aspects from the beginning. He also served as director for several investment
management companies, like the Boston-based Eaton Vance, and he became a
Visiting Associate Professor in Finance at the University of Southern California
(1985-1988) then Loyola Marymount University (1988-1989) after having
previously taught investment courses at Columbia University in the late 1970s.

Treynor received different awards throughout his career for his contributions

to the field of finance, some of the most important of which include the 1985
Nicholas Molodovsky Award (for "outstanding contributions in investment
research of such significance as to change the direction of the profession")

and the 2007 Professional Excellence Award (for "exemplary achievement,
excellence of practice, and true leadership have inspired and reflected honor
upon [the] profession to the highest degree") from the CFA Institute. He was
also named the 2007 International Association of Financial Engineers/SunGuard
Financial Engineer of the Year for his contributions to financial theory and
practice.

Treynor died on 11 May 2016 in Harbor City, California.
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Arrangement

The Jack L. Treynor papers are arranged into six series: Correspondence, Writings,
Professional Activities, Research, Teaching, and Personal

Return to Table of Contents

Administrative Information

Publication Statement

David M. Rubenstein Rare Book & Manuscript Library

411 Chapel Drive

Duke University

Durham 27708

askRL@duke.edu

URL: https://library.duke.edu/rubenstein/

Access Restrictions

Access note. Some materials in this collection are electronic records that
require special equipment. Contact Research Services with questions.

Acquisition Information

The Jack L. Treynor Papers were received by the David M. Rubenstein Rare
Book and Manuscript Library as a gift from Elizabeth G. Treynor in 2019.

Processing Information

Processed by Nestor Lovera Nieto, June 2024.
Electronic records processed by Zachary Tumlin, May 2024.

Accessions described in this collection guide: 2019-0113.
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Use Restrictions

The copyright interests in this collection have not been transferred to Duke
University. For more information, consult the Rubenstein Library's Citations,
Permissions, and Copyright guide.

Return to Table of Contents

Related Materials

Related Material

Fischer Black papers, MC-0505. Massachusetts Institute of Technology,
Department of Distinctive Collections.

John V. Lintner papers. Harvard Business School, Baker Library Historical
Collections.

Return to Table of Contents

Names and Subjects

* (Capital assets pricing model

* electronic records (digital records)

* Financial risk management -- United States

* Investments -- Effect of inflation on -- United States

* Investments -- Mathematical models

* Portfolio management -- United States

* Quantitative analysts -- United States -- Correspondence
* Unemployment -- Effect of inflation on -- United States
* Economists' Papers Archive

* CFA Institute

e Institute for Quantitative Research in Finance

* Treynor, Jack L.

* Treynor, Wendy
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General Note

This collection guide is dedicated to Sara Seten Berghausen, our late Associate
Curator of Collections. The Treynor papers were the last economic collection that
she indicated as a processing priority.

Return to Table of Contents

Collection Inventory

Correspondence, 1969-2017

Arranged alphabetically by last name or organization.

Scope and Contents

Treynor's correspondence, which is mostly professional in nature and with
other economists, financial analysts, and publishers. The largest files are for
Peter L. Bernstein, Craig W. French, Matti von Turk, Craig T. Boyd, Harry M.
Markowitz, and Peter McNerney, as well as the publishers John Wiley and Son
and McGraw-Hill. The lone subject file contains drafts by Treynor and other
authors on fundamental indexation, while the Milton Friedman file only holds a
single letter from him. Many files include drafts and/or published writings sent
to Treynor by the correspondent, as well as notes and drafts written by Treynor.

This correspondence is mainly typed or printed, including printouts of email.
Treynor's email was handled by his wife and eventual administrative assistant
"Betsy" Treynor, who often responded on his behalf. A small amount of
correspondence is addressed to Betsy or Jack and Betsy, especially that of a
more personal nature.

Loose correspondence was discovered while processing this collection. It was
sorted alphabetically, then grouped into six folders.

A-D, 1969, 1983-2015 Box 1
Scope and Contents

Includes items from: 1969, 1983-1986, 1989, 1996-1999, 2002-2006, and
2014-2015.

Ackerman, Charles, 1998 Box 1
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Albright, Kevin J., 1994 Box 1
Amihud, Yakov, 1991 Box 1
Arbit, Harold, 1983, 1985 Box 1
Armey, Richard K., 1993 Box 1

Scope and Contents

US Representative from Texas.

Arnott, Robert D., 2001, 2007-2009 Box 1

Scope and Contents

Includes correspondence on fundamental indexation with André F. Perold and
others.

Arnott, Robert D., 2005 Box 30

Scope and Contents

Includes drafts by Arnott.

Babcock, Guilford, 1985 Box 30

Barr, William A., 2009 Box 1

Scope and Contents

Includes drafts by Barr.

Basher, Cern, 2005 Box 1
Berg, Norman, 1997, 2005-2007 Box 1
Berk, Jonathan, 2002-2005 Box 1
Bernstein, Peter L., 1988-2009 Box 1

Physical Description: 8 folders
Scope and Contents

Includes Treynor's comments on chapters from Capital Ideas by Bernstein
(1988-1992), correspondence with Paul A. Samuelson (1997), and a
discussion about Robert J. Shiller's approach (1995-1997).

Bernstein, Peter L., 1997 Box 30
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Scope and Contents

Includes a working paper by Laurence Ball.

Bhansali, Vineer, 2005 Box 30
Bogle, John C., 2005 Box 1
Bookstaber, Richard, 1983 Box 1
Boyd, Craig T., 1984-1986 Box 1

Physical Description: 2 folders
Scope and Contents

Includes documents and correspondence on Treynor's departure from
Treynor-Arbit Associates and the creation of Jack L. Treynor, Inc.

Buckle, David J., 2006, 2012 Box 1
Scope and Contents

Includes slides.

Buser, Stephen, 2007-2011 Box 1
Physical Description: 2 folders

Callin, Sabrina, 2007 Box 1

Cohn, Richard, 1986-1987 Box 1

Correspondence electronic files, 1995-2011 Digital-materials RL13001-

SET-0001

Box 34 > Disk RL13001-

EHD-0001

Physical Description: 659 files; approximately 21 megabytes.
Scope and Contents

Text files.

D'Ambrosio, Charles, 1983-1985 Box 1

Scope and Contents

Includes a draft of "A Reconsideration of Dividend Growth Valuation Models"
by Alfred Rappaport (1984).

Demong, Richard F., 1983-1984 Box 1
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Scope and Contents

Includes a rough draft of "A Proposal of the Role of Marketing Analysis in
Investment Valuation" (1983).

Diermeier, Jeff, 2006-2007 Box 1
Drucker, Myra, 1987 Box 30
E-I, 1983-1999, 2006-2007, 2013 Box 1

Scope and Contents

Includes items from: 1983-1991, 1995-1999, 2006-2007, and 2013.

The Economics of Dealing, undated Box 1

Scope and Contents

Includes the fictional writing "In The Event of an Unfortunate Accident."

Edesess, Michael, 2008 Box 30
Elgar Publishing, 1998-1999, 2005 Box 1
Ennis, Richard, 2006-2008 Box 1

Scope and Contents

Includes notes on "The Real Exchange Rate/Labor Exchange."

Fahey, Robert ]., circa 1987 Box 1
Scope and Contents

Blank railroad stock certificates given to Fahey by the engraver.

Farrell, Jim, 1983, 1991-1993, 2009 Box 1
Finnegan, James A., 2005 Box 1
Fischer, Stanley, 2011-2012 Box 1

Scope and Contents

Governor of the Bank of Israel. Correspondence on inflation.

Flanigan, Jim, 2008 Box 30

Fong, Gifford H., 1994, 2004-2005, 2012 Box 1
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Scope and Contents

Includes graphs.

Forbes, 2002 Box 1

Forrest, David V., 1987, 1996-1997 Box 1
Scope and Contents

Includes a draft and published writing by Forrest.

Franklin Templeton Investments, 2006 Box 30

French, Craig W., 2002-2004, 2015 Box 1
Physical Description: 3 folders

Scope and Contents
2003 folder includes correspondence on the diversification ratio and a copy
of "How to Use Security Analysis to Improve Portfolio Selection" (1973).

French, Craig W., 2002-2006 Box 30
Physical Description: 5 folders
Scope and Contents

Includes French's drafts detailing Treynor's contribution to CAPM. One folder
includes Treynor's work on a visual timeline.

Friedman, Milton, 1995 Box 1
Scope and Contents

One letter with Friedman's comments on "A More Modest Proposal" (1992).

Fundamental Indexation, 2004-2005 Box 1
Scope and Contents

Includes drafts on fundamental indexation by Treynor, Jason Hsu, and Robert
Arnott et al.

Garnick, Diane, 2013 Box 1

Germroth, Mike, 2000 Box 30
Scope and Contents

Includes a few photocopied pages of a Congressional Record .
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Gould, John, 1984-1985 Box 1

Grabel, Ilene, 2003 Box 1

Scope and Contents

Includes drafts by Grabel.

Graven, David, 2004 Box 1

Grinol, Richard, 1984, 1998 Box 2
Scope and Contents

Includes "Market Dynamics" by George M. Douglas and Drexel Burnham
Lambert.

Guerard, John, 2007-2010, 2014 Box 2
Scope and Contents

Includes correspondence on contributions to the Handbook of Portfolio
Construction (2010), edited by Guerard.

Harper Publishers, 1990-1991 Box 2
Box 35

Physical Description: 2 folders
Scope and Contents

Includes a copy of chapter one of The Quest for Value by G. Bennett Stewart
I1I.

Hawkes, James B., 1999 Box 30
Heuser, Hans, 2010 Box 2
Hodgson, Raphael, 1989, 1995, 2008 Box 2

Scope and Contents

Includes a copy of "The Origins of the Primary Derivative, the Swap" by
Hodgson.

Ippolito, Richard A., 1985, 1988 Box 2
Scope and Contents

Includes writings by Ippolito.
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J-M, 1983-1996, 2005-2008 Box 2
Scope and Contents

Includes items from: 1983-1986, 1993, 1996, and 2005-2008.

Jahnke, Bill, 1991 Box 2
Scope and Contents

Includes a biography of Treynor written by himself.

Jerkovsky, Bill, 1990, 1992 Box 2
Scope and Contents

Includes invitations to Treynor to speak to the American Association of
Individual Investors (AAII).

John Wiley and Sons, 2000-2002, 2008-2017 Box 2
Physical Description: 4 folders
Scope and Contents

One folder includes royalty statements.

Jones, David O., 1994 Box 2

Kane, Alex, 1992-1994, 2004 Box 2
Physical Description: 2 folders
Scope and Contents

Includes drafts by Kane.

Korajczyk, Robert A., 1992-1993 Box 2
Scope and Contents

Includes the working paper "The Arbitrage Pricing Theory and Multifactor
Models of Asset Returns" by Korajczyk.

Korn, Donald H., 2005-2008 Box 2
Scope and Contents

Includes graphs, notes, and drafts of "A Challenge to the Phillips Curve."

Lehmann, Bruce N., 1992-1993, 1996-1997 Box 2
Leibowitz, Martin, 2014 Box 2
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Lilley, T. R., 1978 Box 2
Love, Douglas A., 1987, 2002 Box 2
Love, Douglas A., 1991-1992 Box 30

Scope and Contents

Includes writings by Treynor.

Mahdavi, Mahnaz, 2009-2010 Box 2
Maksimovic, Vojislav, 1984 Box 2
Marsh, Terry, 1998-1999 Box 30
Marshall, Greta, 1987-1988 Box 30
McCarthy, Timothy, 1993 Box 2
McGraw-Hill, 1985-1988, 1993-1999, 2013 Box 2

Physical Description: 4 folders

Scope and Contents
One folder in Box 2 includes notes and permission to use Treynor's comment
on Active Asset Allocation by Good et al.

McGraw-Hill, 1998-1999 Box 30

Scope and Contents

Includes excerpts from Managing Your Money for Profit by Archie M.
Richards Jr.

McKean, Henry, undated Box 2

McNerney, Peter, 1986-2004 Box 2
Physical Description: 2 folders
Scope and Contents

One folder includes material related to Treynor's unpublished book The Good
Society and correspondence with Robert J. Arnott.

Markowitz, Harry M., 1998-1999, 2006 Box 2

Physical Description: 2 folders

Mehrling, Perry, 1999, 2003-2008 Box 2
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Scope and Contents

Includes correspondence with people other than Treynor, material on
Treynor's 2008 Financial Engineer of the Year Award, and writings by
Treynor.

Milne, Robert, 1983

Muller, Frederick L., 1991-1992
Scope and Contents

Includes an annotated draft on investment objectives by Treynor.

N-Q, 1970, 1984-1996, 2002-2010

Scope and Contents

Includes items from: 1970, 1984, 1987, 1996, and 2002-2010.

Nagorniak, John J., 1992
Scope and Contents

Includes notes on Treynor's talk to Franklin Portfolio Associates.

NHK Japan Broadcasting Corporation, 1987,
1997-1998

Scope and Contents

Box 2

Box 2

Box 2

Box 2

Box 2

Includes a draft transcript of a TV interview with Treynor on economics, risk

management, and Fischer Black.

Nichols, Mike, 1982
Scope and Contents

Includes correspondence on franchise arbitrage strategy.

Perold, André, 2004, 2007

Scope and Contents

Includes drafts by Perold.

Pope, Peter F., 1991
Scope and Contents

Includes writings by others.
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Princeton University Press, 1998 Box 2
Scope and Contents
Includes the 1998 March 1 issue of the newsletter Economic and Portfolio
Strategy .
R-U, 1979-1998, 2003-2014 Box 2

Scope and Contents

Includes items from: 1979-1980, 1983-1984, 1991, 1994-1998, 2003, and
2006-2014.

Rappaport, Alfred, 2003-2004, 2010-2011 Box 2
Scope and Contents

Includes drafts by Rappaport and "The Trouble with Corporate Disclosure."

Richards, Archie M. Jr., 1999-2000, 2003-2004 Box 2
Roll, Richard, 2009 Box 30
Romer, Paul, 1996 Box 2
Rosenberg-Rudd, Barr, undated Box 2
Rudman, Warren, 1993 Box 2

Scope and Contents

US Senator from New Hampshire. Invitation to speak at the Q Group Spring
Seminar.

Ruschmann, Wendi, 2007, 2013-2016 Box 2
Scope and Contents

Historian/archivist at CFA Institute. Includes correspondence on CAPM.

Ryan, Robert J. Jr., 1990 Box 2

Scope and Contents

Includes an invitation to Treynor to participate in the Syracuse University
Pension Symposium.

Sakaguchi, Yusaku, 1997 Box 2
Salisbury, Dallas L., 1983 Box 2
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Scanlan, John D., 1999
Sethi, Aman, 2009

Sha, Richard, 2009

Scope and Contents

Includes a draft of "Risk Reduction and Sensible Alpha" by Sha.

Sherrerd, Katrina, 1989, 1993

Siegel, Laurence B., 1999

Scope and Contents

Includes a draft of "Dow 36,000 and All That" by Siegel.

Smith, Winthrop, 2011-2012
Physical Description: 2 folders
Scope and Contents

Includes a writing by Smith.

Sterling, Robert, 1991

Scope and Contents

Includes a draft of "What is Plant Worth?"

Stout, Lynn, 2002-2007

Scope and Contents

Includes writings by Stout.

Studer, Judith A., 1990
Sullivan, Rodney, 2004-2008
T., Mary, 1996

Taylor, John B., 2008-2010

Scope and Contents

Includes graphs and drafts by Treynor on the Phillips Curve.

Tuchman, Mitch, 1991
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Tuttle, Donald L., 1988, 2004 Box 2
Scope and Contents

Includes preliminary outlines of the second edition of Managing Investment
Portfolios , in which Treynor wrote a chapter on execution, and a short note
to Tuttle on his retirement.

Unidentified correspondence, 2015, undated Box 2
V-Z, 1983-1988, 1998-2004 Box 2
Vasicek, Oldrich, 1972, 1981, 1994 Box 2

Scope and Contents

Includes drafts and writings by Vasicek and a writing by Barr Rosenberg.

Vaughan, Nelson, Scarborough, and McConnell
L. P, 1997 Box 30

Volcker, Paul, 2010 Box 2
Scope and Contents

President's Economic Recovery Advisory Board.

Von Turk, Matti, 1992-2005, 2009 Box 30
Physical Description: 5 folders
Scope and Contents

Includes correspondence and notes on CAPM versus APT (1992-1993), drafts
of "The Mathematical Structure of Asset Pricing Models" by Von Turk, and
others drafts by Von Turk.

Williamson, Peter, 2002-2003 Box 30
Wunsch, Steve, 2007 Box 30
2009-2010, 2015 Box 30
2011-2016 Box 30

Return to Table of Contents

Writings, 1956-2016
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Arranged alphabetically (by published title when possible).

Scope and Contents

Material related to Treynor's published and unpublished writings, such

as annotated drafts, proofs, reprints, notes, graphs, transparencies, and
correspondence. He published four articles under two pen names—deceased
economists Walter Bagehot (1971, 1972) and Alf(red) Marshall (1971, 1974)—
for reasons unknown. He mostly wrote without a coauthor, but there are three
files with economist Fischer Black, two with financial analyst Robert Ferguson,
and two with corporate law professor Lynn Stout. Additionally, four files include
annotations or regression analysis from his daughter Wendy Treynor, who
double majored in economics and mathematics at Georgetown University before
pursuing a career in social psychology.

Most of these files are for articles (including short case studies) that were
published in the Financial Analysts Journal (FAJ) and Journal of Investment
Management (JOIM), but he did author/coauthor three books, and there are
another three book projects present. Some of these papers were presented,
including nine at the Institute for Quantitative Research in Finance (Q Group)
seminars, files for which can be found in the Conferences and Organizations
subseries of the Professional Activities series. Of note is the paper where

he first introduced the capital asset pricing model (CAPM): "Market Value,
Time, and Risk" (1961), which he split into "Towards a Theory of Market Value
of Risky Assets" (1962; published in Korajczyk 1999), and "Implications for
the Theory of Finance" (1963). Other subjects include accounting, active
management, inflation, investment value, risk, trading, and unemployment.

Achieving Constant Impact on a Terminal Risk,

2003 Box 3

Active Management as an Adversary Game,

circa 1994-1995 Box 3

Physical Description: 4 folders
Scope and Contents

Annotated draft and notes. Presented at the 1995 Q Group Spring Seminar.

Advice to Young Investors, 1999, 2004 Box 3
Allocation of Research Effort, undated Box 3
Are Lower Price-Earnings Ratio Stocks Still

Cheap?, 1984 Box 3
Assorted writings, 1983-1984 Box 3
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Scope and Contents
Includes three IBM mag (magnetic) cards for an electric typewriter, one for
each page of this writing.

The Auction Market is a Myth, undated Box 3

Betting on Good Management, 1993 Box 3
Scope and Contents

Includes correspondence and transparencies.

Borrowing to Redeem, 1997-2000 Box 10
Scope and Contents

Includes correspondence.

Bulls, Bears, and Market Bubbles, 1997-1999 Box 3
Physical Description: 3 folders
Scope and Contents

One folder includes correspondence with the editor of FAJ] and the
announcement that "Bulls, Bears, and Market Bubbles" received the 1998
Graham and Dodd Award of Excellence. Presented at the 1997 Q Group
Spring Seminar.

Business Cycles, 2001-2002 Box 3
Physical Description: 2 folders
Scope and Contents

One folder includes a draft of "Point of No Return" annotated by Wendy
Treynor.

Business Schools, 1993 Box 3

Can Mutual Funds Outguess the Market?, 1966 Box 3
Scope and Contents

Coauthored with Kay K. Mazuy.

The Canonical Bubble, 2000-2001 Box 3
Physical Description: 5 folders
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Scope and Contents

Includes correspondence and transparencies. Presented at the 2001 Q Group
Spring Seminar and University of Southern California FBE Finance Series in

September 2001.

Capacity Creation and The Long Interest Rate,
1997

Conservation of Value, 1994, 1997-1998

Cases: Aim, circa 2003

Scope and Contents

Treynor's explanation of the purpose of his cases.

Case 1: An Extraordinarily Cheap Trade, 2003
Case 2: The Gauntlet, 2003
Case 32: Momentum Stocks, 2010

Case 43: Dividends, 2012-2013

Physical Description: 2 folders

Case 47: Government Spending, 2011-2013
Physical Description: 2 folders

Scope and Contents

Includes multiple drafts with different titles.

Case 51: Cobb Douglas, circa 2014

Case 52: Failure of Real Wage to Grow,
2014-2015

Case 53: How Countries Get Rich, 2015
Case 56: Politics of Cobb-Douglas, 2016
Case: Boundary Lines, 2012

Case: Foggy Mountain College or "Wicked,
Wicked!", 2005

Case: Gas Caps and the Sherman Act, 2006
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Case: Glass-Steagall, 2013 Box 10
Case: Male Life Expectancy Graph, 2015 Box 10

Case: Marginal Propensity to Consume, 2011,
2013-2014 Box 3

Physical Description: 2 folders

Case: The Orphans' Home, undated Box 10
Case: Quiz for Fed Candidates, 2005 Box 10
Case: The Significant Udder, 2008 Box 10
Case: Stocks as Money Substitutes, circa 1999 Box 10
Case: Treynor Ratio, 2010 Box 10
Case ideas, 2001, 2006-2012 Box 3

Physical Description: 3 folders
Scope and Contents

One folder includes an annotated draft of "Foreign Currency Investing" by an
unknown author.

Cases book project, 2010-2014 Box 3
Physical Description: 2 folders
Scope and Contents

Correspondence with McGraw-Hill about a book project on using case studies
in business schools.

Assorted cases, 1995-2016 Box 3
Box 10
Box 30

Physical Description: 13 folders

Scope and Contents
Includes handwritten notes, graphs, and clippings. One folder includes an
annotated draft of "Exchange Rate Arbitrage" (1998).

Chronic Imbalance, 2013-2014 Box 3
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Scope and Contents

Includes Treynor's response to a referee of "Chronic Imbalance" and a JOIM
talk on "Limits on the Level of Demand a Country Can Afford."

Column for FAJ, 1992, 1994 Box 3

Scope and Contents

Includes correspondence.
The Coming Revolution in Investment
Management, 1971-1973 Box 3
Scope and Contents
Includes correspondence.

A Conceptual Approach to Sector Rotation,
1985 Box 30

Physical Description: 2 folders
Scope and Contents
One folder includes data for sector rotation.

Confessions of an Economic Determinist, 1996,
2003-2005 Box 3

Physical Description: 2 folders

Confessions of a Sector Rotator, circa 1990 Box 30
Conservatives, 1996 Box 3

Constant Absolute Risk with Longitudinal
Rebalancing, 2001-2003 Box 3

Physical Description: 5 folders
Scope and Contents
Unpublished but presented at the 2002 Q Group Spring Seminar. One folder
has a draft annotated by Wendy Treynor.
Corporate Investment Decisions, 1976 Box 4
Scope and Contents

Reprint. Coauthored with Fischer Black.
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Developing Countries, 2003 Box 4
Scope and Contents

Possibly related to Treynor's book project Ending Terrorism .

DL's book: Book review, 1996 January 9 Box 4

Scope and Contents
Draft of a book review by Treynor.
Does Accounting Have Any Role to Play in
Investment Valuation, 1983 Box 4

Scope and Contents

Related to the file "What Does the Earnings Number Measure?" Includes an
annotated draft, notes, and correspondence. Presented at the University of
Chicago Seminar on the Analysis of Security Prices.

Droit de Seigniorage, 2000s Box 4

Scope and Contents

Draft.
The Economic Content of Government Yield
Curve, 1980-1981 Box 4

Scope and Contents

Unpublished.

The Economics of the Dealer Function,
1986-1987 Box 4

Scope and Contents

Includes annotated drafts, notes, transparencies, and a writing by Amir
Barnea.

Economists' Neurosis, 2003 Box 4

Scope and Contents

Draft.

An Efficient Markets Theory of Exchange
Parities, 1979 Box 30
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The Elements of Investment Value, 1983 Box 4

Scope and Contents

Presented at Brigham Young University.

Ending Terrorism, 2001-2004 Box 4
Box 30

Physical Description: 20 folders
Only one folder in box 30.

Scope and Contents

Book project. Includes correspondence, graphs, and clippings. One
folder includes "Real Growth, Government Spending and Private
Investment" (1993).

Estimating the Market Premium, 1994 Box 4
Execution, 1988-1990, 2003-2005 Box 4
Box 35

Physical Description: 7 folders
Only one folder in box 35.

Scope and Contents

Chapter for the book Managing Investment Portfolios: A Dynamic Process
by John L. Maginn et al. One folder includes correspondence on the author
agreement for the third edition and a draft of "How to Regulate a Monopoly."

Extension to Ending Terrorism, 2005-2006 Box 4
Fairness in Tax Policy, 1997 Box 4
Scope and Contents
Unpublished.
Feathered Feast, circa 1970, 1993 Box 4

Physical Description: 2 folders
Scope and Contents

Annotated draft.

The Fifth Horseman, 1995 Box 4

The Financial Objective in the Widely Held
Corporation, 1981 Box 4
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Scope and Contents

Reprint.

The Fiscal Burden, 1980, 1982

Scope and Contents

Includes a reprint of "On the Quality of Municipal Bonds" (1982).

Five Kinds of Unemployment, 2001-2002
Scope and Contents

Includes other possibly unrelated drafts by Treynor.

The Four Sources of Investment Values, 2007

Scope and Contents

Includes other possibly unrelated drafts by Treynor.

Global Investing, 1995
Scope and Contents

Includes a draft of "A Conceptual Approach to Sector Rotation."

Gold, 2001, undated
Physical Description: 2 folders
Scope and Contents

One folder includes graphs.

A "Goods Market" Model of Inflation, 1975-1978

Scope and Contents

Box 5

Box 5

Box 5

Box 5

Box 5

Box 5

Unpublished. Coauthored with David DeRosa. Includes correspondence with

Harold L. Arbit about FA] November-December 1977 issue.

The Good Society, 1996-1999

Physical Description: 9 folders
Only one folder in box 30.

Scope and Contents

Book project. Includes correspondence (in particular, a letter from Milton

Friedman).
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The Good Society : Electronic files , 1997-1998

Physical Description: 8 files; less than 1 megabyte.

Scope and Contents

Text files. Includes correspondence.

Growth Companies, 1994, 2004

Handbook for Trustees of Endowed Institutions,
undated

A Hard Look at an Argument Against Hand-
Dollar Research, circa 1974

A Hard Look at Traditional Disclosure, 1993

Scope and Contents
Reprint.

How Much Prosperity Can Countries Afford?,
2004

How to Rate Management of Investment Funds,
1965
Physical Description: 2 folders

Scope and Contents

Digital-materials RL13001-
SET-0001

Box 34 > Disk RL13001-
EHD-0001

Box 5

Box 5

Box 5

Box 5

Box 5

Box 5

One folder includes Treynor's replies to comments on "How to Rate

Management of Investment Funds."

How to Regulate a Monopoly, 2002-2003
Physical Description: 2 folders

Scope and Contents

Box 5

One folder includes correspondence with the editors of FAJ .

How to Use Security Analysis to Improve
Portfolio Selections, 1969-1973

Physical Description: 6 folders
Only two folders in box 35.
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Scope and Contents

Coauthored with Fischer Black.

I[llusions of Prosperity, circa 2006 Box 5

Scope and Contents

Unpublished. Coauthored with Lynn Stout.

Implications for the Theory of Finance, 1964 Box 5
Scope and Contents
Development of an intertemporal, multiperiod CAPM; part two of "Market
Value, Time, and Risk." Includes correspondence.

Improving Valuation Models, 1983 Box 5
Box 35

Physical Description: 2 folders
Scope and Contents

Unpublished.

In Defense of Technical Analysis, 1985 Box 5

Scope and Contents

Coauthored with Robert Ferguson.

Index Futures and the Program Trading

Controversy, 1994 Box 5
Inefficiency in Goods (and Other) Markets, 1984 Box 5
Scope and Contents
Unpublished.
Inflation, 1974-2002 Box 5
Box 6
Box 35

Physical Description: 13 folders
Only one folder in box 35.

Scope and Contents

Includes correspondence, annotated drafts, notes, graphs, transparencies,
regression analysis done by Wendy Treynor, and a writing by Otto Eckstein.
Includes a reprint of "Unemployment and Inflation" (1976), a draft of "A
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'Goods Market' Model of Inflation" annotated by William S. Gray, and a draft
of "A New Rationale for Inflation."

Inflation Momentum, 2000-2001 Box 6
Physical Description: 4 folders
Scope and Contents

One folder includes an annotated draft from Wendy Treynor.

Information-Based Investing, 1987, 1989 Box 6
Box 30

Physical Description: 3 folders
Only one folder in box 30.

Scope and Contents
Annotated drafts. One folder includes a possible first draft of this article with
the title "Information Spectrum."

Information-Base Trade, 2005 Box 30

Insider Trading, 2004 Box 6

Scope and Contents

Includes correspondence. Coauthored with Dean LeBaron.

Interest Rates and Inflation, 1973-1976, 1986,
circa 1991 Box 6

Physical Description: 3 folders
Scope and Contents

Unpublished. One folder includes correspondence with Robert Mundell,
James Tobin, Phillip Cagan, and others.

Investing in Developing Countries, 1998 Box 6
Scope and Contents

Includes an annotated draft.

Investing in Good Management, undated Box 30

Investment Process, circa 1987 Box 6
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Scope and Contents

Includes early drafts of "Market Efficiency and The Bean Jar Experiment,"”
"Betting on Good Management," and "Information-Based Investing."

Investment Risk and Pension Planning, circa
1960 Box 6

Scope and Contents

Reprint.

The Investment Value of an Idea, circa
2001-2005, 2009 Box 6

Physical Description: 5 folders
Scope and Contents

One folder includes correspondence.

The Investment Value of Brand Franchise, 1994,
1997-1999 Box 6

Physical Description: 5 folders
Scope and Contents
One folder includes correspondence. Presented at the 1998 Q Group Fall

Seminar.

The Investment Value of Plant, 1994, undated Box 6

Physical Description: 3 folders

The Investment Value of Scarce Objects, circa
1980 Box 6

Scope and Contents

Includes Salomon Brothers, Inc. newsletters (1977-1982).

Investment Value of Technology, 2001 Box 6

Scope and Contents

Unpublished.

An Investor's Guide to the Index Fund
Controversy, 1976 Box 6
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Scope and Contents

Reprint. Coauthored with Walter R. Good and Robert Ferguson.

Invisible Cost of Trading, 1994 Box 6

Scope and Contents

Includes correspondence.

Is Active Investing a Treasure Hunt?, 1994 Box 6

Scope and Contents

Unpublished.
Is Training a Good Investment?, circa
1992-1994 Box 6
Physical Description: 3 folders
Scope and Contents

Includes correspondence and one folder with multiple drafts possibly related
to the paper.
Kantor's Theorem and Market Timers, 1994 Box 6

Scope and Contents
Includes early drafts of "Zero Sum."

Limits on the Level of Demand a Country Can
Afford, 2011, 2015 Box 31

Physical Description: 3 folders
Scope and Contents

Includes correspondence and annotated drafts.

The Link Between Ownership and Control, 2008 Box 31

Scope and Contents

Unpublished.

Liquidity, Interest Rates, and Inflation,
1978-1982, 1985 Box 6

Physical Description: 4 folders
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Scope and Contents

Includes correspondence, transparencies, and notepads. Presented at the

1978 Q Group Seminar.

Liquidity Traps, 1999
Physical Description: 3 folders
Long-Term Investing, 1975-1976
Scope and Contents

Includes correspondence.

The Lorenz Curve, 2004

Physical Description: 2 folders

The Loser's Game, undated

Machine Tool Leasing, 1956

Scope and Contents

Coauthored with Richard E. Vancil.

Market Efficiency and the Bean Jar Experiment,
circa 1985-1987

Physical Description: 2 folders
Scope and Contents

Includes annotated drafts.

Market Manipulation, 1992

Scope and Contents

Includes an annotated draft.

Market Value, Time, and Risk, 1961
Physical Description: 2 folders

Scope and Contents

Box 7

Box 7

Box 7

Box 31

Box 7

Box 7
Box 35

Box 7

Box 7

Unpublished. One folder includes a copy of the paper in the SSRN eLibrary

Collection with an abstract by Craig W. French.

Memos, 1995-1998
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Scope and Contents

Treynor Capital Management (TCM) memos.

Modern Finance, a Brief Story, 1991 Box 7

A Modest Proposal, circa 1990-1993, 1997 Box 7
Physical Description: 4 folders
Scope and Contents

Includes correspondence, annotated drafts, notes, and transparencies.

Monetary Velocity and the Overnight Rate, 2003 Box 7
Scope and Contents
Draft.
Net Foreign Debt, 2000 Box 7

Scope and Contents

Unpublished. Includes clippings and graphs.

A New Rationale for Inflation, 1984 Box 31

Scope and Contents

Includes transparencies.
A Non-Myopic Approach to Valuing Productive

Assets, undated Box 7
Box 31

Physical Description: 2 folders
Scope and Contents

Unpublished.

No Time for Central Bankers to Get
Complacent, 2005 Box 7

Scope and Contents

Annotated draft from Wendy Treynor.

Omega Risk, 2008-2011 Box 7
Physical Description: 2 folders

- Page 35 -



Guide to the Jack L. Treynor papers, 1928-2017, bulk 1956-2016

Scope and Contents

Unpublished. Coauthored with Lynn Stout. Includes correspondence.

The Only Game in Town, 1971 Box 7

Scope and Contents

Published under the pen name Walter Bagehot.

On the Quality of Municipal Bonds, 1974-1982 Box 7
Physical Description: 3 folders
Scope and Contents

One folder includes a reprint of "Corporate Investment Decisions.

On the Trail of the Elusive Business Cycle, 2002 Box 7
On War, 2000 Box 7
Options, 2009-2010 Box 7

Scope and Contents

Includes correspondence and a writing by Richard Bookstaber.

Overview, 2007-2008 Box 31
A Perspective on Current Central Bank Policies,

1990 Box 31
Perspectives on Investments Analysis, 1975 Box 31

Scope and Contents
Draft of a preface to an investments readings book, coauthored with Jack C.
Francis.

Portfolio Insurance and Market Volatility, 1988 Box 31

Scope and Contents
Includes correspondence.

Portfolio Selection Using Special Information,
1972 Box 7

Scope and Contents
Reprint. Coauthored with Fischer Black.
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Problem Solver's Need for Causal Links, 2012 Box 7

Scope and Contents

Includes a writing by Herbet A. Simon.

Point of No Return, 2001-2002 Box 7
Scope and Contents

Includes correspondence with Peter L. Bernstein and an annotated draft of
"Five Kinds of Unemployment."

The Power to Spend, 2009-2010 Box 7
Box 31

Physical Description: 2 folders

Scope and Contents

Includes correspondence.

The Principles of Corporate Pension Finance,
1977 Box 7

Scope and Contents

Reprint.

The Proximate Causes of Inflation, circa late
1970s-1980s, 1995 Box 7

Physical Description: 5 folders
Scope and Contents

One folder includes correspondence with David DeRosa and regression
analysis.

A Quick and Dirty Application of the Markowitz

Effect, 2008 Box 7
Scope and Contents
Unpublished.
A Quant Looks at Graham and Dodd, 1997 Box 7
Real Adjusted Balance of Trade (RABT), 1997 Box 7

Real Adjusted Balance of Trade (RABT),
2007-2009 Box 31
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Scope and Contents

Includes graphs.

Real Growth, Government Spending and Private

Investment, 1992-1993

Physical Description: 2 folders

Risk Corporate Pension Funds, 1972

Scope and Contents

Published under the pen name Walter Bagehot.

Securities Law and Public Policy, 1994

Scope and Contents

Reprint.

Shirtsleeves to Shirtsleeves in Three

Generations, 1994
Physical Description: 2 folders

Scope and Contents

Includes annotated drafts, notes, and graphs.

Specialist's Book, 2003-2004

Squirrels and Nuts, 1980

Scope and Contents

Unpublished.

Soft Dollar, 1982-1984

Physical Description: 2 folders
Teaching Finance Badly, 1992

Testing Inflation Models, 1999

Scope and Contents

Includes drafts.

The Tax on Capital, 1992
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The Ten Most Important Questions to Ask in
Selecting a Money Manager, 1990 Box 8

Scope and Contents

Includes correspondence.

A Theory of Inflation, 1999-2003 Box 8
Physical Description: 25 folders
Scope and Contents

Includes annotated drafts, notes, graphs, transparencies, and
correspondence. The correspondence includes a rejection from the American
Economic Review , an acceptance from JOIM , referee comments, and a
letter from Milton Friedman. Presented at the 2002 Q Group Fall Seminar.

The Three Kinds of Active Management,
2009-2010 Box 31

Scope and Contents

Unpublished. Includes correspondence and annotated drafts.

Time Diversification, 2003, 2010 Box 8
Physical Description: 13 folders
Scope and Contents

Includes correspondence, annotated drafts, notes, graphs, and slides.
Presented at the 2003 Q Group Fall Seminar and meetings of the Los Angeles
Society of Financial Analysts (LASFA) and Security Analysts of San Francisco.
The electronic file LASFA--SASF under Professional Activities in SET-0001 is
related to this paper file.

Toward a Theory of Investment Value, 1976 Box 8

Scope and Contents

Unpublished.

Towards a Theory of Market Value of Risky
Assets, 1962, 1997-2002, undated Box 8

Physical Description: 6 folders
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Scope and Contents

Includes correspondence, drafts, and a folder titled "Risky Bonds" with
transparencies. This paper introduced CAPM in 1962 but was not published
until 1999.

Trading Cost of Market (and Factor) Timing,
circa 1992 Box 9

Scope and Contents

Unpublished. Coauthored with Michael Kantor.

Trading Cost: The Key to Active Investing, 1979 Box 9

Scope and Contents

Unpublished.

Treynor on Institutional Investing, 2004,
2006-2008 Box 9

Physical Description: 8 folders
Scope and Contents

Includes correspondence with the publisher, drafts of chapters, and
annotated proofs.

Treynor on Institutional Investing : Electronic
files , 2002-2008 Digital-materials RL13001-
SET-0001
Box 34 > Disk RL13001-
EHD-0001

Physical Description: 224 files; approximately 390 megabytes.
Scope and Contents

Primarily text and image files.

The Trouble with Corporate Disclosure,
1994-1997, circa 2002-2004 Box 9

Physical Description: 6 folders
Scope and Contents

Includes a notepad possibly related to this paper, transparencies, and
clippings. One folder includes a draft of "A Quant Looks at Graham and
Dodd."
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The Trouble with Earnings, 1972
Scope and Contents

Reprint.

Two Ways of Stating a Theory of Real Price
Level, 1975

Two Kinds of Options, 2009-2010
Scope and Contents

Unpublished. Includes graphs.

Types and Motivations of Market Participants,
1993

Scope and Contents

Reprint.

Unemployment in Developing Countries, 2001
Scope and Contents

Includes graphs and clippings.

Unemployment and Inflation, 1974-1975
Physical Description: 2 folders
Scope and Contents

Includes annotated drafts, notes, graphs, and correspondence.

Untitled writings, 1979, undated
Scope and Contents

Papers or pages that cannot be classified.

Using Portfolio Composition to Estimate Risk,
1968

Scope and Contents

Coauthored with William W. Priest Jr. et al.

Valuation Models: The Practitioner's View, 1986

- Page 41 -

Box 9

Box 9

Box 9

Box 9

Box 9

Box 9

Box 9

Box 9

Box 9



Guide to the Jack L. Treynor papers, 1928-2017, bulk 1956-2016

Scope and Contents

Unpublished. Coauthored with James L. Farrell Jr.

The Value of Control, 1989, 1993 Box 9
Box 31

Physical Description: 5 folders
Only one folder in box 9.

Scope and Contents

Includes correspondence, annotated drafts, and notes.

The Value of Extractive Commodities, circa

1982 Box 35

What Can Taleb Learn from Markowitz?,

2009-2011 Box 9
Box 10

Physical Description: 4 folders
Scope and Contents

Includes correspondence, annotated drafts, and notes. Presented at the 2011
JOIM Spring Conference. One folder includes writings by Harry Markowitz.

What Does It Take to Win the Trading Game?,
1981 Box 10

Scope and Contents
Reprint.
What Does the Earnings Number Measure?,
1981-1982 Box 10
Physical Description: 3 folders
Scope and Contents

Related to the file "Does Accounting Have Any Role to Play in Investment
Valuation." Includes correspondence and annotated drafts. The published
version was given as one of the Emanuel Saxe Distinguished Lectures in
Accounting at Baruch College during the 1980-1981 school year.

Wha' Hoppen?, 1987 Box 10

What is a Tradeoff?, 1996 Box 10
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Scope and Contents

Unpublished.

What Professor Galbraith Neglected to Tell His
Television Audience, 1978 Box 10

Scope and Contents

Reprint.

Will the Phillips Curve Cause WWIII?,
2006-2007 Box 10

Physical Description: 4 folders

Scope and Contents

Includes correspondence, annotated drafts, graphs, and notes. Presented at
the 2006 Q Group Fall Seminar.

Why Fundamental Indexing Outperforms Cap-
weighted Portfolios, 2004-2005 Box 10

Physical Description: 2 folders
Scope and Contents

Includes correspondence.

Why Market-Valuation-Indifferent Indexing
Work?, 2004-2005 Box 10

Physical Description: 2 folders
Scope and Contents

Includes correspondence, an annotated draft, and notes.

Why Performance Management is Too
Important to Be Left to Fund Managers,
1968-1969 Box 10

Scope and Contents

Includes a draft of "Accounting Disclosure and the Signal-to-Noise Ratio."

Writings electronic files, 2001-2010 Digital-materials RL13001-
SET-0001

Box 34 > Disk RL13001-

EHD-0001

Physical Description: 21 files; approximately 78 megabytes.
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Scope and Contents

Primarily text files.

Writings on unemployment and inflation,
2009-2010 Box 10

Scope and Contents

Includes "A Theory of Inflation" and "Will the Phillips Curve Cause WWIII?"

Zero Sum, 1994-1995, 1998-1999, 2002 Box 10
Physical Description: 8 folders
Scope and Contents

Includes correspondence, notes, transparencies, and annotated drafts. One
folder includes other writings by Treynor.

Return to Table of Contents

Professional Activities, 1968-2016

Scope and Contents

Material related to Treynor's work as a financial analyst, both in his day job as
well as in the broader profession. This includes businesses that he worked for
or started, talks/speeches that he was invited to give, conferences/seminars that
he participated in or attended, and professional organizations and scholarly
journals that he was involved with. The primary financial activities are related
to his corporation Treynor Capital Management, Inc. and patent on a "Method
for maintaining an absolute risk level for an investment portfolio." The primary
professional organizations that he was heavily involved with are the Institute for
Quantitative Research in Finance (Q Group) and the CFA Institute's Financial
Analysts Journal (FAJ). Organized into two subseries: Financial Analysis and
Conferences and Organizations.

Financial Analysis, 1970-2016

Arranged alphabetically by organization.

Scope and Contents

Material related to Treynor's career as a financial analyst, such as
correspondence, meeting minutes, legal documents, investment agreements,
financial statements and reports, and mutual fund prospectuses. The largest
files are on his corporation Treynor Capital Management, Inc., patent on a
"Method for maintaining an absolute risk level for an investment portfolio,"
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and work as an Independent Trustee at the investment management firm
Eaton Vance, plus the agricultural cooperative Agway, Inc.

Aerospace, 1988-1989 Box 11
Scope and Contents
Includes correspondence.
Box 11

Agway, Inc., 1987-1991, undated
Physical Description: 15 folders

Scope and Contents

Includes correspondence, notepads, research on Japanese stocks, financial
statements, and an investment management agreement with Treynor

Capital Management (TCM).

Arthur D. Little, Inc., 1999 Box 31
Ausra, 2010 Box 11
Scope and Contents

Includes correspondence.

Ausra: Electronic files, 2009-2010 Digital-materials RL13001-

SET-0001

Box 34 > Disk RL13001-

EHD-0001

Physical Description: 50 files; approximately 28 megabytes.

Scope and Contents

Primarily text and image files.

Barclays Global Investors, 2006-2007 Box 11

Physical Description: 2 folders

Scope and Contents

Includes correspondence, graphs, related tables with Index Fund data, and
notes. One folder contains a reprint of "Time Diversification" (2003).

Boston Fund, circa 1991 Box 11

Capital Exchange Fund, 1987 Box 11
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Scope and Contents

Includes financial reports.

Clippings, 1970-1973, 1980 Box 11
Scope and Contents

Clippings that mention Treynor.

Concord Capital Management, 1985-1987 Box 11
Scope and Contents

Includes correspondence between Treynor and Vice President David ]J.
Steirman related to Treynor's departure from Treynor-Arbit Associates.

Data Concepts International, Inc., 1985 Box 11
Eaton Vance Management, Inc., 1974-1977,
1986-1992, 1999-2002 Box 11
Physical Description: 32 folders
Scope and Contents

Includes financial reports and mutual fund prospectuses. One folder
includes correspondence and the audit committee report "Vance, Sanders
Group of Funds" (1976).

Eaton Vance Management, Inc.: Electronic
files, 1994-2006 Digital-materials RL13001-
SET-0001
Box 34 > Disk RL13001-
EHD-0001

Physical Description: 102 files; approximately 6 megabytes.
Scope and Contents

Primarily text files. Includes correspondence.

Japanese study missions, 1990-1993 Box 11

Scope and Contents

Includes correspondence and a writing by Tomio Arai et al.

Labrador Capital Management, LLC, 1990,
1995-1997 Box 31

Management Practice Bulletin, 2002-2004 Box 31
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Scope and Contents

Includes a bulletin written by Treynor and issues of the newsletter Fund

Directions .
Merrill Lynch, 1989, 1993 Box 31
Scope and Contents
Newsletters.
Oak Investment Partners, 1990-1992, 1998 Box 11
O'Brien, John, 1991 Box 11

Scope and Contents

Term sheet.

PaineWebber, 1990-1991 Box 31
Scope and Contents

Includes economic review reports.

Patent, 2005-2011 Box 11

Scope and Contents

Includes correspondence, the published patent, a certificate of correction,
amendments to patent claims, a notice of allowance and fee(s) due, and
law firm billing.

Patent: Application, 2002-2005 Box 12
Box 31

Physical Description: 10 folders
Scope and Contents

Includes correspondence, Treynor's notes for the patent, drafts of a
Patent Cooperation Treaty (PCT) application, a report from the Patent and
Trademark Office (PTO), and a reprint of "Time Diversification."

Patent: Application: Electronic files,
2003-2011 Digital-materials RL13001-
SET-0001
Box 34 > Disk RLL13001-
EHD-0001

Physical Description: 86 files; approximately 20 megabytes.
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Scope and Contents

Primarily text files.

Patent: Renewal, 2009-2014 Box 12
Physical Description: 2 folders
Scope and Contents

Includes correspondence.

Patent: Worksheets, circa 2002-2003 Box 12
Physical Description: 2 folders

Patents by others, 2002, 2004 Box 12
Physical Description: 2 folders
Scope and Contents

Includes correspondence.

Research Affiliates, LLC, 2004 Box 12
Scope and Contents

Includes a consultant agreement with Treynor Capital Management
(TCM).

Restructuring strategy, undated Box 35

Treynor-Arbit Associates: Assorted files,

1981-1985 Box 31
Box 35

Physical Description: 5 folders
Only one folder in box 31.

Scope and Contents

Includes correspondence and notepads.

Treynor-Arbit Associates: Calendar, 1981-1985 Box 12
Physical Description: 5 folders

Treynor-Arbit Associates: Memorandums,
1983-1985 Box 12
Box 13

Physical Description: 2 folders
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Treynor-Arbit Associates: Treynor's departure,
1985 Box 13

Physical Description: 2 folders
Scope and Contents

Documents on Treynor's departure from Treynor-Arbit Associates and a
writing by Hal Arbit.

Treynor Capital Management (TCM): Annual
meetings, 1993-2015 Box 13

Physical Description: 17 folders
Scope and Contents

Minutes of annual shareholder and directors meetings.

TCM: Assorted documents, 1984-1992, 1998,
2007 Box 13

Physical Description: 6 folders
Scope and Contents

Includes correspondence, annual meeting minutes, a State of California
Investment Adviser's Certificate, health insurance information, and other
documents.

TCM: Correspondence, 1985-1990, 1997 Box 13
Physical Description: 3 folders
Scope and Contents

Includes reprint of "Wha' Hoppen'?" by Treynor (1987).

TCM: Creation, 1984-1985, 1991 Box 13
Physical Description: 3 folders
Scope and Contents

Documents related to the creation of TCM: Articles of Incorporation,
Securities and Exchange Commission (SEC) registration, and Employer
Identification Number (EIN). One folder includes handwritten
correspondence.

TCM: Electronic files, 1993-2011 Digital-materials RL13001-
SET-0001
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Box 34 > Disk RL13001-
EHD-0001
Physical Description: 2,799 files; approximately 349 megabytes.
Scope and Contents

Primarily text files. Includes correspondence, writings, conference
material, and writings by others.

TCM: Financial statements, 1986-1988,
1990-1994 Box 13

Physical Description: 5 folders
Scope and Contents

1986 financial statement is from Jack L. Treynor, Inc.

TCM: Form ADV (Uniform Application for
Investment Adviser Registration), 1984-1998,
2004-2011 Box 13

Physical Description: 28 folders
Scope and Contents

Includes correspondence.

TCM: Investment Adviser Registration
Depository (IARD) application, 2001,
2006-2007 Box 13

Physical Description: 3 folders
Scope and Contents

Includes correspondence.

TCM: Jane K. Crist, 1987-1989, 1992 Box 13
Physical Description: 3 folders
Scope and Contents

Attorney who represented TCM. Mainly correspondence, plus copies of an
investment agreement with Agway.

TCM: Preliminary Renewal Statements,
2009-2016 Box 31

Physical Description: 10 folders
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Scope and Contents

Includes correspondence.

TCM: Secretary of State, Illinois and
California, 1990-1998, 2002-2015 Box 31

Scope and Contents

Includes correspondence and annual report forms.

TCM: State of Illinois, 1984-1988 Box 13
Physical Description: 3 folders
Scope and Contents

Includes correspondence and documents related to the corporation's name
change from Jack L. Treynor, Inc. to Treynor Capital Management, Inc.

Wainwright Economics, Inc., 1993, 2000,
2004, 2008-2011 Box 31

Physical Description: 2 folders
Scope and Contents

Includes newsletters.

Conferences and Organizations, 1968-2016

Arranged alphabetically by organization or event, or location if neither are
available.

Scope and Contents

Material related to professional organizations and journals that Treynor was
involved with and events that he attended and often presented/spoke at, such
as correspondence, referee reports, slide decks, annotated drafts, graphs,
and notes. The largest files are on the Institute for Quantitative Research in
Finance (Q Group), Berkeley Program in Finance, Financial Analysts Journal
(FAJ; published by the CFA Institute), Journal of Investment Management
(JOIM), and International Association of Financial Engineers (IAFE). Treynor
was a Research Associate and member of the Q Group's Advisory Board for
over 40 years, and he served on the editorial body of the FAJ for over 30
years, specifically as Editor from 1969-1981. Of note for details about his
career and research are two annotated transcripts of interviews that he gave.

Arnott, Robert talk: Three Approaches to
Active Investing, 2009 Box 31
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Asset Allocation speech, 1986 Box 14
Scope and Contents

Includes transparencies, an annotated draft, graphs, and notes.

Association for Investment Management and
Research (AIMR), 1992, 1996-1997, 2003 Box 14

Physical Description: 5 folders
Scope and Contents

Includes correspondence, handwritten transparencies, notes, and "Types
and Motivations of Market Participants."”

Assorted conference files, 1968-1983 Box 14

Scope and Contents

Includes color photo of Treynor at 1978 conference and different
conference programs.

Berkeley Program in Finance, 1985,
1990-2000, 2007 Box 14

Physical Description: 13 folders
Scope and Contents

Includes correspondence, writings by others, and annotated drafts and
transparencies of "What is Plant Worth?," "Zero Sum," and "Bulls, Bears
and Market Bubbles."

Brigham Young University lecture, 1982-1984 Box 14
Physical Description: 6 folders
Scope and Contents

Includes transparencies and an annotated draft of Treynor's Harold Silver
Lecture "The Elements of Investment Values."

Center for Research in Security Prices

seminar, 1992 Box 31
Chartered Financial Analyst Institute (CFA):

Annual Report, 1994-1995 Box 31
CFA: Correspondence, 2004-2015 Box 31
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Scope and Contents

Includes notice of annual meeting.

CFA: Electronic files, 2007-2011 Digital-materials RL13001-
SET-0001

Box 34 > Disk RLL13001-

EHD-0001

Physical Description: 69 files; approximately 4 megabytes.
Scope and Contents

Primarily text files. Includes correspondence and notes.

CFA: How Are Professionals Compensated?,
2005 Box 14

CFA: Los Angeles, 2007 Box 31

Scope and Contents

Treynor presented "Will the Phillips Curve cause WWIII?"

CFA: Jim Lorie, undated Box 14

Scope and Contents

Includes questions sent to Jim Lorie after his talk at a CFA seminar.

CFA San Francisco, 2007 Box 31

Scope and Contents

Includes slides on "Will the Phillips Curve cause WWIII?"

CFA: Trammell interview, 2004, 2007 Box 14

Scope and Contents

Includes correspondence, annotated transcripts, and a copy of the
interview of Treynor by Susan Trammell.

CFA: Video interview, 2014 Box 31

Scope and Contents

Includes correspondence, but no audiovisual material.

Cincinnati session: CAPM vs. APT, 1985 Box 31
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Scope and Contents

Correspondence.

Columbine quantitative seminar, 1987-1994 Box 14
Physical Description: 5 folders
Scope and Contents

Includes correspondence. One folder includes an annotated draft of "The
Invisible Cost of Trading."

Conference attendee lists, 1987-1992 Box 14

Conference expenses, 1983-1985 Box 14
Scope and Contents

Includes summary of Treynor's career.

Conferences and Organizations electronic
files, 1996, 2003 Digital-materials RL13001-
SET-0001
Box 34 > Disk RL13001-
EHD-0001

Physical Description: 15 files; less than 1 megabyte.
Scope and Contents

Text files.

Double Entry Bookkeeping and the Bottom
Line talk, undated Box 14

Emanuel Saxe Distinguished Lecture, 1981 Box 14

Scope and Contents

Includes drafts and notes of Treynor's Emanuel Saxe Distinguished
Lecture at Baruch College.

Failing to Trade for the Norsk Funds
discussion, 2004-2005 Box 31

Financial Analysts Federation (FAF),
1975-1977 Box 14

Physical Description: 2 folders
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Scope and Contents

Includes correspondence and annotated drafts of "Quality Control in
Security Valuation" (presented in 1977). One folder includes a reprint
of "Long-Term Investing" (1976) and a draft of "Why Performance
Management is Too Important to Be Left to Fund Managers."

Financial Analysts Journal (FAJ): 25th
anniversary , 1969 Box 31

FAJ: 50th anniversary issue, 1994 Box 15
Scope and Contents

Includes potential articles.

FAJ: 60th anniversary, 2004-2005 Box 15
Physical Description: 2 folders
Scope and Contents

Includes correspondence and annotated drafts of Treynor's letter "Ideas
for the People Who Make Decisions."

FAJ: Advisory Council, 2005-2010 Box 14
Physical Description: 3 folders
Scope and Contents

Includes minutes.

FAJ: Correspondence, 1985-2006, 2008 Box 15
Physical Description: 11 folders
Scope and Contents

Includes correspondence with the editors in chief, some referee reports
by Treynor, and correspondence on the selection of the annual Graham
and Dodd Award winner. One folder includes a 1992 draft of "Market
Manipulation" and the announcement that Treynor was awarded with the
1987 Graham and Dodd scroll.

FAJ: Editorial Viewpoint, 1972-1980 Box 31
Physical Description: 2 folders
Scope and Contents

Includes editorials written by Treynor.
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FAJ: Editor's Corner, 2003-2004 Box 31
FAJ: Electronic files, 1994-2010 Digital-materials RL13001-
SET-0001

Box 34 > Disk RL13001-

EHD-0001

Physical Description: 155 files; approximately 13 megabytes.

Scope and Contents
Primarily text files. Includes correspondence, writings, and writings by
others.
FAJ: Fundamental Indexation, 2007, 2008 Box 31
Scope and Contents
Letters to the editor connected to the "Fundamental Indexation" file in the
Correspondence series.
FAJ: Graham and Dodd voting, 2003-2009 Box 15
Scope and Contents

Includes correspondence.

FAJ: The Great Bull Market of 1987, 1987 Box 31
Physical Description: 3 folders
Scope and Contents

Includes drafts.

FAJ: Hard copy, 2016 July-August Box 15

FAJ: Patents, 2007-2008 Box 15
Scope and Contents
Includes correspondence, "Patents on Intangibles: Continued" (2008), and

abstracts of writings by others.

FAJ: Referee review, 2003-2008 Box 15
Physical Description: 3 folders

Scope and Contents

Includes correspondence on referee reports by Treynor.

FA]J: Style guidelines, undated Box 15
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Financial Analysts Research Foundation
(FARF), 1981-1988 Box 15

Physical Description: 3 folders
Scope and Contents

Includes correspondence, minutes, financial reports, and notes on the
seminar "Responsibilities to Pension Plan Participants." One folder
includes Treynor's research proposal "Role of Marketing Analysis in
Investment Valuation."

Financial Engineering News (FEN) , 2005-
circa 2006 Box 15

Physical Description: 3 folders
Scope and Contents

Includes correspondence and reprints of Treynor's special feature "No
Time for Central Bankers to Get Complacent." One folder includes an
annotated transcript of Nina Mehta's interview of Treynor.

Financial Executive Institute (CIEBA),
1990-1992 Box 15

Physical Description: 4 folders
Scope and Contents

Includes correspondence, annotated drafts, transparencies, graphs, and
clippings on Treynor's talk "The Elections and Their Impact on Investment
Performance" at the CIEBA Sixth Annual Meeting (1992).

First Quadrant: Electronic files, 1997-2003 Digital-materials RL13001-
SET-0001

Box 34 > Disk RLL13001-

EHD-0001

Physical Description: 52 files; approximately 20 megabytes.
Scope and Contents

Text files. Includes correspondence.

First Quadrant: Inflation Momentum, 2001 Box 15
Physical Description: 2 folders
Scope and Contents

Includes transparencies, notepads, and preliminary drafts by others.
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First Quadrant: Monthly Client Letter, 2001
January Box 31

First Quadrant: Newsletter, 2004 Box 31
First Quadrant: On the Trail of the Elusive
Business Cycle, 2001-2002 Box 15
Physical Description: 2 folders
Scope and Contents

Includes correspondence, annotated drafts, transparencies, graphs,
clippings, and preliminary drafts by others.

First Quadrant: Quarterly Report, 1994 March Box 31
First Quadrant: A Theory of Inflation,
1999-2000 Box 15
Physical Description: 2 folders
Scope and Contents

Includes correspondence sent by Treynor to Merton Miller and Franco
Modigliani and graphs.

Fouse, William L. keynote: Asset Allocation,
1997 Box 31

The Institute for Quantitative Investment
Research (INQUIRE), Spring 1990, Fall 2011 Box 15

Physical Description: 2 folders

International Association for Quantitative
Finance (IAQF), 2013 Box 15

Scope and Contents

Nomination of Albert "Pete" Kyle for the 2012 Financial Engineer of the
Year Award.

International Association of Financial
Engineers (IAFE), 1997, 2008 Box 31

Physical Description: 5 folders
Scope and Contents

Includes notes on Treynor's keynote "Momentum Stocks" at the 2008 IAFE
Annual Conference.
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International Association of Financial
Engineers (IAFE), 2008-2012 Box 15

Physical Description: 3 folders
Scope and Contents

Includes correspondence and notes on Treynor's keynote "Momentum
Stocks" at the 2008 IAFE Annual Conference. One folder includes
nominations by Treynor for the Financial Engineer of the Year Award.

The Investment Analysts Society of Chicago,
1998-1999 Box 16

Scope and Contents

Includes correspondence and transparencies of Treynor's talk "Bulls,
Bears, and Market Bubbles."

Institute for International Research, Fall 1986 Box 16

Institutional Investor, 1985-1987 Box 16

Scope and Contents

Includes correspondence and weekly reports of the Financial Futures
Department of Kidder, Peabody, and Company.

Investment Management Consultants
Association, 1998 Box 16

Scope and Contents

Includes correspondence and transparencies for Treynor's presentation
"Active Management Is A Game of Odds."

Investment Management Institute (IMI),
1987-1996 Box 16

Physical Description: 2 folders
Scope and Contents

Includes correspondence, annotated drafts, and transparencies for

two talks: "Where Do We Go from Here? New Tools for Measuring
Portfolios of the Next Millennium" (1993) and "Optimal Use of Stock Index
Futures" (1994).

Journal of Business of the University of
Chicago, 1987-1989 Box 31

Physical Description: 2 folders
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Scope and Contents

Includes referee reports by Treynor and a writing by Philip H. Dybvig.

Journal of Investment Management (JOIM):
Conferences , 2006-2014 Box 16

Physical Description: 10 folders
Scope and Contents

Includes correspondence and drafts of "Investing in Developing
Countries." Also Includes annotated drafts and slides for Treynor's 2011
spring talk "What Taleb Can Learn From Markowitz?" in honor of 60 years
of contributions by Harry M. Markowitz.

JOIM: Copyright, 2003 Box 31

JOIM: Correspondence, 2002-2003, 2010 Box 16
Scope and Contents

Includes correspondence related to case studies.

JOIM: The Credit Market Handbook, 2006 Box 31
Scope and Contents
Manuscript.
JOIM: Electronic files, 2002-2011 Digital-materials RL13001-
SET-0001
Box 34 > Disk RL13001-
EHD-0001

Physical Description: 400 files; approximately 80 megabytes.
Scope and Contents

Primarily text and spreadsheet files. Includes correspondence, writings,
conference material, and writings by others.

JOIM: Hard copy, 2016 Box 16
Physical Description: 2 folders
Scope and Contents

Printed version of the second and third quarter of the journal.

JOIM: Referee review, 2003-2008, 2014 Box 16
Physical Description: 13 folders
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Scope and Contents
Includes correspondence on referee reports and referee review forms by
Treynor.

Journal of Markets and Trading (JMT) , 1988 Box 16

Scope and Contents
List of contributors.

Journal of Portfolio Management : Hard copy ,
Fall 1994, 1996 December Box 16

Physical Description: 2 folders

Longstreth, Bevis talk (Prudence), circa 1986 Box 16
Los Angles Society of Security Analysts, 2003 Box 31
Merrill Lynch seminar, 1993 Box 16
New York University: 26th Annual Business

Conference, 1979 Box 32
Nomura Research Institute, Ltd., 1995 Box 32

Northwestern University, Kellogg School of
Management, 2007-2008 Box 16

Physical Description: 2 folders

Scope and Contents

Includes correspondence, annotated drafts of Treynor's talk "The Power to
Spend," and a writing and syllabus by Robert Korajczyk.

Pension Benefit Guaranty Corporation, 1978 Box 16

Scope and Contents

Includes memorandums.

Pension Disclosure Rule talk, circa 1981-1985 Box 16
Scope and Contents

Annotated transcript.

Performance Measurement Forum, 1998 Box 16
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Scope and Contents

Includes correspondence, transparencies, and annotated drafts of "Trading
Risk and Investment Performance."

PIMCO: Droit de Seigniorage, 2000, 2005 Box 16
Box 17

Physical Description: 3 folders
Scope and Contents

Includes correspondence, slides, and graphs. One folder includes a draft of
"Monetary Velocity and the Overnight Rate."

Q Group: Assorted files, 1979-1989 Box 17
Physical Description: 2 folders
Scope and Contents

Includes correspondence, documents related to the Administrative
Committee of the Board of Directors, and some procedures to follow for
organizing a meeting.

Q Group: Assorted papers, 1982-1992 Box 17
Physical Description: 2 folders
Scope and Contents

Includes working paper proposals to participate in the meetings. Includes
items from: 1982-1985 and 1989-1992.

Q Group: Assorted papers, 1984-1992,
2009-2013 Box 32

Physical Description: 2 folders
Scope and Contents

Includes working paper proposals to participate in the meetings, and one
folder includes abstracts. Includes items from: 1984, 1988-1989, 1992, and
2009-2013.

Q Group: Correspondence, 1992 Box 17
Scope and Contents

Includes correspondence with Fischer Black and Kenneth French.

Q Group: Electronic files, 1995-1996,
2005-2011 Digital-materials RL13001-

SET-0001
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Box 34 > Disk RLL13001-

EHD-0001
Physical Description: 376 files; approximately 194 megabytes.
Scope and Contents
Text files.

Q Group: Financial report, 2003-2004 Box 32
Q Group: International directory, 2004-2008 Box 17

Physical Description: 3 folders
Q Group: Meetings, Spring 1985-Fall 1993 Box 17

Physical Description: 29 folders
Scope and Contents

Includes correspondence, board and general meeting minutes,
memorandums, meeting summaries and evaluations, seminar program
outlines, and financial reports. Most folders from the 1990-1993 meetings
include research proposals, preliminary drafts, slides, and curricula vitae
of participants. One folder includes transparencies.

Q Group: Meetings, Fall 1993-Fall 2012 Box 18
Physical Description: 36 folders
Scope and Contents

Includes correspondence, board and general meeting minutes,
memorandums, meeting summaries and evaluations, seminar program
outlines, and financial reports. Most folders include abstracts, research
proposals, and preliminary drafts by participants. Some folders include
annotated drafts, graphs, and transparencies of Treynor's presentations.

Q Group: Meetings, Spring 2013-Fall 2013 Box 19

Physical Description: 2 folders

Q Group: Meetings, 1980-1984, 2004-2016 Box 32
Physical Description: 8 folders
Scope and Contents

Includes correspondence and seminar program outlines. Most folders
include abstracts and preliminary drafts by participants. One folder
include presentation slides for "On the Quality of Municipal Bonds."
Includes items from: Fall 1980, Fall 1984, 2004, Spring 2008, Fall 2010-
Spring 2011, and 2015-Spring 2016.
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Q Group: Membership directory, 2012-2014

Q Group: Memorandums, 2000-2003, 2006
Physical Description: 2 folders

Q Group: Proceedings, 1976-2000
Physical Description: 5 folders
Scope and Contents

Author and subject index at the end of each volume.

Q Group: Research proposals, 1981, undated

Scope and Contents

Includes applications for financial support.

Q Group: Research proposals, 1992
Quantal International, Inc., 1998

Quantec Investment Technology, Ltd.,
1991-1994

Physical Description: 2 folders
Scope and Contents

Includes correspondence and an annotated draft by Treynor.

Research Affiliates, 2004-2011
Physical Description: 6 folders

Scope and Contents

Box 19

Box 32

Box 19

Box 19

Box 32

Box 19

Box 19

Box 19

Includes correspondence, slides, and drafts of "Pushing on a String" and

"Not an Accounting Problem."

Research Affiliates: Electronic files, 2004-2011 Digital-materials RL13001-

SET-0001

Box 34 > Disk RLL13001-

Physical Description: 230 files; approximately 66 megabytes.
Scope and Contents

Primarily text files.
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San Diego talk: Conservation of Value, circa
1992 Box 19

Scope and Contents

Includes transparencies, graphs, and notes.

Speaking engagements, 1987, 1990-1998,
2001-2003 Box 32

Scope and Contents

Includes correspondence.

Society of Quantitative Analysts: Fuzzy Day,
1990-1993, 1998 Box 19

Physical Description: 2 folders
Scope and Contents

Includes correspondence, transparencies, and drafts of "Why Are We
Still Using the Accounting Model?" and "Not All Options are Derivative
Securities."

Talk notes, 1983-1984 Box 35

Scope and Contents

Includes notes of a Q Group presentation and a transcript of Treynor's talk
at University of Chicago Seminar on the Analysis on Security Prices.

Tuttle, Donald L. talk, 1990 Box 19

University of California, Davis, Graduate
School of Management seminar, 2010 Box 19

Scope and Contents
Includes correspondence and an annotated writing by Michael C. Jensen et
al.

University of Chicago: Council of the Graduate
School of Business, 1985 Box 19

University of Chicago: Council of the Graduate
School of Business, 1985-1989 Box 32

Scope and Contents

Includes correspondence and minutes.
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University of Chicago: Seminar on the Analysis
of Security Prices, 1975-1976

Scope and Contents

Papers presented at the seminar, co-authored with David F. DeRosa.

University of lowa: Rhetoric of Inquiry project,
1989-1990

University of Southern California, Marshall
School of Business talk, 1991, 1998

USC/UCLA/NYSE conference, 1994
Physical Description: 3 folders
Scope and Contents

Two folders include drafts by others.

Venice talk: A Three-Parameter System for
Measuring Security Risk, 1972

Scope and Contents

Includes an annotated draft.

Wilshire talk: The Power to Spend, 2008

Return to Table of Contents

Research, 1970-2016

Scope and Contents

Material related to Treynor's research, such as research files and writings
by others, with the primary subjects being inflation, macroeconomics, and

Box 32

Box 19

Box 19

Box 19

Box 19

Box 32

retirement. Research files include clippings, graphs, and handwritten notes.

There are many letter-size notepads, which mainly contain notes related
to writings and conferences presentations. Writings by others consists
of unpublished manuscripts and publications with correspondence and

annotations. Organized into two subseries: Research and Notes and Writings by

Others.

Research and Notes, 1970-2016, bulk 1990-2016

Arranged alphabetically.
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Scope and Contents

Treynor's research/subject files, with material such as clippings, graphs,
notes, drafts of unpublished writings by Treynor, writings by others, and
correspondence. The largest files are on inflation, macroeconomics, and

retirement.

There are many letter-size notepads, most of which were found loose; they

contain notes related to writings and conference presentations, drafts of

correspondence, and tables with macroeconomic indicators. Loose notepads
are now in the file "Notepads," but these folders and their contents are not

arranged in any particular order. This means that although some folders

have an approximate date, that date may not apply to every item in the folder

(notes on the contents have been inserted into many folders, though).

Besides notepads, many handwritten notes and graphs were also found loose
or in unlabeled folders. They are now arranged chronologically in the files
"Assorted notes" and "Assorted graphs," but most of the graphs are undated.

Accounting, circa 2008
AIDS model, 1991

Alain Enthoven, 1993
Scope and Contents

Clippings.

Alpha and Beta Forecasts, undated

Scope and Contents

Annotated regression analysis.

Analytical Investing, circa 1990

Anti-Semitism and the Economic Crisis, 2009
Scope and Contents

Clippings.

Assorted graphs, 1990s-2010, undated

Physical Description: 25 folders
Scope and Contents

Mostly hand drawn.
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Assorted notes, circa 1972-2016

Physical Description: 40 folders
Scope and Contents

Includes graphs, clippings, and handwritten notes possibly related to
writings or conferences.

Assorted notes: Book project, 2008-2011
Physical Description: 2 folders
Scope and Contents

Possibly related to the file "Cases book project" in the Writing series.

Avmark statistical report, 1986
Balancing Risky Assets, undated
Bankruptcy, circa 1985

Bankruptcy, circa 1992, undated

Physical Description: 3 folders
Betting On The Industry Option, 1991
Bid/Ask Spreads, circa 2009

Black Swan/White Swan, circa 2009
Scope and Contents

Includes a writing by Robert Engle.

Bosnian War, 1993
Scope and Contents

Clippings.

Box-Jenkins, 1990

Scope and Contents

Includes correspondence and a working paper by Charles R. Nelson.
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Capital Flight list, undated Box 20

Causality, 2005-2009 Box 20
Physical Description: 2 folders
Scope and Contents

Includes graphs. One folder includes correspondence on the Treynor Ratio.

Causality, 2009-2010 Box 21
Physical Description: 2 folders

Caveat Investor, 1993 Box 21
Scope and Contents

Clipping.

Central Bank, circa 1989 Box 21
Physical Description: 2 folders
Scope and Contents

One folder includes graphs.

A Challenge to the Phillips Curve, circa 2005 Box 21

Scope and Contents

Includes graphs.

China, 1994 Box 21
Scope and Contents
Clippings.
Cities, 2004, circa 2009-2010 Box 21

Physical Description: 3 folders
Scope and Contents

One folder includes a 2004 draft of "Eggs in One Basket."

Clippings, 1998, 2001-2003, 2008 Box 21
Physical Description: 2 folders
Scope and Contents

One folder includes a draft of "Point of No Return."
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Closed End Funds, circa 2002 Box 21

Cohn, Richard, 1980-1984 Box 35

Scope and Contents

Includes graphs.

College Tuition, early 1990s Box 21
Physical Description: 2 folders
Scope and Contents

One folder includes clippings.

Consumer Price Index (CPI), 1975, circa 1989 Box 21
Physical Description: 2 folders
Scope and Contents

Includes correspondence, CPI data, and graphs.

Corporate Finance Book, circa 1992 Box 21

Crash, 2008 Box 21

Scope and Contents

Includes correspondence.

Crisis, 2008-2011 Box 21
Physical Description: 2 folders
Scope and Contents

One folder includes correspondence, clippings, and graphs.

The Culprit, circa 1998 Box 32
Scope and Contents

Includes graphs.

Currency, 1980, 1991-1993, 1998, 2007 Box 21
Physical Description: 3 folders
Scope and Contents

Includes clippings, annotated drafts of "Currency Crises" (2007), and
graphs made by Wendy Treynor.
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Deficit and Social Spending, 1993 Box 21
Scope and Contents

Includes clippings.

Demand boom and supply boom, circa 1991 Box 21

Scope and Contents

Includes data on US manufacturers (1982-1989).

Deposit Insurance, 1990-1991 Box 21
Scope and Contents

Includes clippings.

Developing Countries, circa 2006, 2011-2013 Box 21
Physical Description: 2 folders
Scope and Contents

One folder includes graphs.

Does Investor Confidence Affect
Consumption?, undated Box 21

Scope and Contents

Graphs

Do It Yourself Investing, 2003-2004 Box 32
Scope and Contents

Includes correspondence and graphs.

Dreyfus Fund, 2009 Box 21

Eastern Europe, undated Box 21

Scope and Contents

Annotated draft.

Economics of Cities, undated Box 21
Scope and Contents

Notepads.
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Economics of Investing in Railroad, circa 1991 Box 21
Electricity, 1987 Box 21
Scope and Contents
Clippings.
Electronics Index, undated Box 21

Scope and Contents

Graphs.

Energy, 1989-1993 Box 21
Physical Description: 2 folders
Scope and Contents

One folder includes clippings.

Ethics, 1985, 1992 Box 21

Scope and Contents

Printed material.

Europe, 1988-1991, 1993 Box 21
Scope and Contents
Clippings.
Evidence, circa 1985 Box 21

Scope and Contents

Includes graphs.

Exporting Low Wages Unemployment, 1997 Box 21

Scope and Contents

Includes correspondence.

Extractive Industry, undated Box 21

Fairness project, circa 1997 Box 21

Scope and Contents

Includes graphs.
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Financial Crises: Kindleberger, undated Box 21

Financial news, 2012 Box 21
Scope and Contents

Clippings and graphs.

Fiscal Policy and Modern Corporation, circa

1992 Box 21
Franchise Arbitrage, circa 1981 Box 35
The Future, 2000 Box 21
Future of the Securities Markets, 1985-1987 Box 21
Future projects, circa 2005 Box 21
Global, circa 1993 Box 21
Global Diversification, 2009-2010 Box 21
Global Investing, 2011-2012 Box 21

Scope and Contents

Includes writings by Roberto C. Gutierrez Jr. and by Zoran Ivkovic.

Gold, 2009-2010, undated Box 21
Physical Description: 3 folders
Scope and Contents

Includes graphs.

Gordon Shapiro/Sustained Growth, 1999 Box 21
Governance, circa 1999 Box 21
Granger Causality, 1999, 2005 Box 21

Scope and Contents

Includes writings by others.

Greenspan's timetable, circa 1989 Box 21
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Scope and Contents

Includes a clipping written by Anna J. Schwartz and a draft of "Confessions
of a Sector Rotator" by Treynor.

Hard-Dollar, undated Box 21

Harvard Business Review, 1993-1994 Box 21

Scope and Contents

Clippings.
Health, 1994 Box 21
Scope and Contents
Clippings.
Heckman model, 2000-2001 Box 21

Scope and Contents

Includes correspondence and writings by James Heckman and Todd Idson.

Heteroskedasticity, 2007-2008 Box 21

Scope and Contents

Includes writings by Tim Bollerslev and Helmut Herwartz.

Hewlett-Packard (HP) issue, 2006, 2011 Box 21
Scope and Contents
Clippings.
High Long Rates, undated Box 35
High-Tech, 1987 Box 21

Scope and Contents

Includes slides by Drexel Burnham Lambert.

Hong Kong, 1990, 1993-1994, undated Box 21
Physical Description: 3 folders
Scope and Contents

Includes clippings.
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Housing, 2005, 2008 Box 21
Physical Description: 3 folders
Scope and Contents

One folder includes clippings.

How to Reduce The Cost of Trading, undated Box 21

How to Regulate a Utility, 1985, 1991 Box 21
Scope and Contents

Includes writings by others.

How to Trade Stocks Cheaply, circa 2004 Box 21
Ideas and momentum, undated Box 21
Ideas for car insurance, circa 1991 Box 21

Implications of the Hub and Spoke Concept,

circa 1991-1992 Box 21
Increasing Plant Investment, 2004 Box 21
Index of employment, 1985 Box 35

Scope and Contents

Printout of data.

Inflation, 1970, 1978-1980, 1999-circa 2001,
undated Box 21

Physical Description: 5 folders
Scope and Contents

One folder includes correspondence and a draft of "Management Fees,
Dividend Yields and Share Prices." Two other folders include graphs.

Inflation Drag, undated Box 21
Scope and Contents

Includes graphs.

Inflation: Graphs, circa 1996 Box 32

Inventory Control, circa 1992-1993 Box 22
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An Investment Code of Ethics, undated
Investment insights, 2010
Investment opinion, 1991

Iraqg, 1990-1991
Scope and Contents

Clippings.

Jacobs, Jane, circa 1993

Japan, 1987-1994, undated
Physical Description: 4 folders
Scope and Contents

Includes clippings.

Liberal, 1988-1991, 1994
Physical Description: 3 folders
Scope and Contents

Includes correspondence and clippings.

Lifetime Risk, 2006

Lifetime Risk: Electronic files, 2006

Physical Description: 5 files; less than 1 megabyte.

Scope and Contents

Text and presentation files.

Liquidity Watch, circa 2003-2005
Liquidity Premiums on Bonds, 1970s

Long Rates, 1992

Scope and Contents

Box 22
Box 22
Box 35

Box 22

Box 35

Box 22

Box 22

Box 22
Digital-materials RL13001-
SET-0001

Box 34 > Disk RLL13001-
OP-0002

Box 22
Box 22

Box 22

Includes an annotated draft of "Parity Changes and Interest Rates."
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Low Price/Earnings Stocks, undated Box 35

McQuown-Vasicek, Risky Lending notes, circa
1993 Box 32

Macroeconomics, 1990-1993, 2003-2009,
undated Box 22

Physical Description: 6 folders
Scope and Contents

Includes slides and graphs.

Macro-franchise notes, circa 1990 Box 22

Scope and Contents

Includes graphs.

Macro model (Fiscal Burden), circa 1982 Box 35
Scope and Contents

Includes a writing by Fischer Black.

Macro policy, circa 2007 Box 22

Market anomalies, undated Box 22

Market makers, circa 1998 Box 22

Marketing, circa 1990-1992 Box 22
Physical Description: 2 folders

Markowitz, Harry M., undated Box 22

Measuring Active Research, early 1990s Box 22

Measuring Investment Performance, 1977,
circa 1980 Box 22

Scope and Contents

Includes an annotated draft of "Investment Performance and Investment
Results" by Treynor.

Middle East, 2004, 2006 Box 22
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Scope and Contents

Clippings.
Milken, Michael, 1990-1992 Box 22
Scope and Contents
Clippings.
Momentum, circa 2002, 2008 Box 22

Physical Description: 2 folders

Mortgage Interest, 1996 Box 22
Scope and Contents

Includes annotated drafts of "The Deduction for Mortgage Interest" by

Treynor.
Municipal Finance, 1990 Box 22
Scope and Contents
Clipping.
Nifty-Fifty, undated Box 22
Nobel in Economics, 1990s, 2001-2002 Box 32
Scope and Contents
Clipping.
Normal distribution, circa 2009 Box 22
Notepads, 1980s-2000s, undated Box 23
Box 24
Box 33
Box 36
Physical Description: 50 folders
Notes: Books, circa 1996 Box 22
Scope and Contents
Notes on books read by Treynor.
Notes: Droit de Seigniorage, late 1990s Box 22
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NYSE, 1987-1990 Box 22
Scope and Contents

Clippings.

Objectives of Business Schools, 1988 Box 22

Scope and Contents

Clippings.

Oil, 1988-1994 Box 22
Physical Description: 2 folders
Scope and Contents

Includes clippings and a draft of "A Perspective on Current Central Bank
Policies" by Treynor.

Optimal Portfolio Performance with Trading
Costs, circa 1983 Box 35

Optimum Capital Tax Rate, circa 1992 Box 22
Scope and Contents

Possibly written by R. David Ranson.

Options, 2010 Box 22

Overnight versus Velocity, undated Box 22
Scope and Contents

Includes graphs.

Parity Changes, circa 1989 Box 22
Patent System, 2007 Box 22
Scope and Contents
Clipping.
Pension Multiplier, undated Box 22

Performance Measurement, circa 1991, circa
2009 Box 22

Physical Description: 2 folders
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Phillips Curve versus Treynor Curve, circa
2008, 2010, 2015

Physical Description: 2 folders

Scope and Contents

Box 22

Includes correspondence and graphs of both the Treynor Curve and the

Phillips Curve.

Politics of Investing, 2008-2009
Scope and Contents

Includes graphs.

Portfolio, undated

Project X, undated

Purpose of "Limits", circa 2010-2011
Real Interest Rates, circa 1992

Real State, circa 1992, 2002, circa 2004
Physical Description: 3 folders
Scope and Contents

One folder includes clippings.

Retirement, 1999, 2001-2007, undated
Physical Description: 6 folders

Scope and Contents

Box 22

Box 32

Box 35

Box 22

Box 22

Box 22

Box 22

Includes correspondence with Philip Moore, clippings, slides, and writings
by others. One folder includes a letter from Treynor to Edward C. Prescott

on savings accounts.

Riordan, Richard, 1993
Scope and Contents

Clipping.
Risk in a Global Portfolio, circa 1997

Risky bonds M/S, circa 1993
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Royal Society/Type I + Type 1I, 2006, undated Box 25
Physical Description: 2 folders

Scientific method in finance, 1992 Box 25

Scope and Contents

Clipping.
The Short End Spread, circa 1997 Box 25
Stagflation, 2008 Box 25
Strategic Considerations in A Competitor
Market, circa 1981 Box 35
Strong Dollar, 2002 Box 25
Summers, Lawrence H., 2005-2006 Box 25

Scope and Contents

Clippings.
Taxes and The Market Value of Housing, circa
1985 Box 25
Taylor series, 2003 Box 25
Terrorism, undated Box 25
A Theory of the Yield Curve, 2004 Box 25

Scope and Contents

Includes graphs.

Three Kinds of Active Management, 2009 Box 25
Tokyo: Group of Seven, 1993 Box 25
Scope and Contents
Clipping.
Tradable versus Home Goods, circa 2009 Box 25
Trade Deficit, 2013 Box 25
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Scope and Contents

Includes clippings and a letter from Treynor to Janet L. Yellen.

Trading, late 1980s-1990, undated Box 25
Physical Description: 3 folders

Treynor's Paradox, circa 1991 Box 25

Three Competitor Analysis, circa 1981 Box 35

Turnover, circa 1991 Box 25

Scope and Contents

Includes notepads.

Two-Person Games, undated Box 25

Unemployment and Inflation, circa 1989, 2012 Box 25
Scope and Contents

Includes graphs.

University Finance, 1990 Box 25

Unwanted Systematic Risk, 2005 Box 25

Using PIMS: Empirical Approach to

Competition, 1982 Box 25
Box 35

Physical Description: 2 folders
Scope and Contents

Includes graphs and a draft of "The Present Value of Market Franchise: A
Workable Approach?"

US Dollar, 2004, 2006, 2011 Box 25
Scope and Contents
Clippings.
US macroeconomic indicators, 1987-1988 Box 25

Scope and Contents

Includes graphs.

- Page 82 -



Guide to the Jack L. Treynor papers, 1928-2017, bulk 1956-2016

US Treasury, Fed, Central Banking, 2008-2010 Box 25

Value-based investors, undated Box 32

Scope and Contents

Transparencies.

Value of Control, 2007 Box 25
Scope and Contents
Includes correspondence, clippings, and slides on "Will the Phillips Curve
Cause WWIII?"
Value of Houses, circa 2008 Box 25

Scope and Contents

Includes graphs.

Value of Market Franchise, undated Box 25
Scope and Contents

Includes graphs.

Value of Oil, 2000-2001, 2006 Box 25
Physical Description: 2 folders
Scope and Contents

Includes clippings and notepads.

Watch on the Rhine, 2007 Box 25

Scope and Contents

Includes correspondence.

What is Economics Good For?, 2013 Box 25

Scope and Contents

Includes correspondence.

Will the Phillips Curve Cause WWIII?, 2000,
2005-2006 Box 25

Physical Description: 2 folders
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Scope and Contents

Includes graphs and a notepad.

Writings by Others, 1971-2015, bulk 1980-2007

Arranged alphabetically by last name of lead author or subject (when no

author listed).

Scope and Contents

Writings authored by other people besides Treynor. Includes articles,
book chapters, and books, which were weeded to focus on unpublished

manuscripts and publications with correspondence or annotations. Some files

include research proposals related to the Q Group.

Ackerman, William F., 1979

Scope and Contents

Includes correspondence.

Alder, Michael, 1983

Amihud, Yahov, 1985
Scope and Contents

Includes correspondence.

Anderson, Robert M., 2013
Ang, Andrew, 2009

Arbit, Harold L., 1982, undated

Physical Description: 2 folders

Arnott, Robert D., 2004-2005

Scope and Contents

Includes correspondence.

Atchison, Michael D., 1984
Babcock, Guilford C., 1994

Basu, Joe, 1981
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Berk, Jonathan, 1997 Box 25

Berle, Adolf A., circa 1991 Box 25

Scope and Contents

Charter six of The Modern Corporation and Private Property by Berle and
Gardiner C. Means.

Berman, Dale, undated Box 25
Bernstein, Richard, 1993 Box 25
Binder, John J., 1985 Box 25
Bhansali, Vineer, 2005, 2010 Box 25

Physical Description: 2 folders
Scope and Contents

One folder includes Treynor's notes on a book chapter by Bhansali.

Black, Fischer, 1975, 1982 Box 25
Bookstaber, Richard, 1986 Box 25
Bulow, Jeremy I., 1982 Box 25
Carhart, Mark, 2011 Box 25

Scope and Contents

Possible Q Group presentation.

Cassano, James S., 1982 Box 25
Chan, Louis K. C., 2004 Box 25
Cohen, Randy, 2008 Box 25
Copeland, Thomas E., 1981 Box 25
Cornell, Bradford, 1986 Box 25
Daniel, Kent, 2011 Box 25
Diller, Stanley, 1984 Box 25
Dimson, Elroy, 1982 Box 25
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Dybvig, Philip H., 1982-1985 Box 25
Scope and Contents

Includes reprinted articles.

Edelen, Roger M., 2013 Box 26
Fan, Stephen C., 1998 Box 26
Ferguson, Robert, 2006-2008 Box 26

Scope and Contents

Includes a piece of correspondence.

Figlewski, Stephen, 1982 Box 26
Findlay, M. Chapman III, 1985 Box 26
Fliess, Michel, 2011 Box 26
Frazzini, Andrea, 2013 Box 26
French, Craig W., 2002-2006, 2015 Box 26

Physical Description: 4 folders
Scope and Contents

Includes correspondence. One folder includes different drafts of "The
Treynor Capital Asset Pricing."

Friedman, Milton, 1971 Box 32
Scope and Contents

Price Theory: A Provisional Text .

Froewiss, Kenneth C., 1975 Box 26
Fuller, Russell J., 1981 Box 26
Garleanu, Nicolae, 2008 Box 26
Getty, Gordon, 2008-2009 Box 26
Gibbons, Michael R., 1983 Box 26
Good, Walter R., 1988-1989 Box 26
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Scope and Contents

Manuscript of Pension Fund Management and Corporate Finance by Good
and Douglas A. Love.

Gorton, Gary, 2005 Box 26
Gourinchas, Pierre-Olivier, 2011 Box 26
Grinblatt, Mark, 1986 Box 26
Hasbrouck, Joel, 1992 Box 26
Heaton, John, 2000-2002 Box 26
Heilbroner, Robert, 1989 Box 32

Scope and Contents

The Debt and The Deficit: False Alarms/Real Possibilities .

Hofstadter, Douglas R., 1983 Box 26

Ippolito, Richard A., 1985 Box 26
Physical Description: 3 folders
Scope and Contents

Includes correspondence. Two folders contain Treynor's notes on a
manuscript of Pension Economics by Ippolito.

Johnson, Harry G., 1977 Box 26
Joines, Douglas H., 1989 Box 26
Korajczyk, Robert, 1999 Box 26
Kuran, Timur, 1987 Box 26
Lanchester, John, 2014 Box 32
Lee, Cheng-few, circa 2010 Box 32

Scope and Contents

Draft.
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Leibowitz, Martin L., 1978, 1990-1991, 1996,
2005 Box 26

Physical Description: 4 folders
Scope and Contents

Includes correspondence.

Litzenberger, Robert H., 1981 Box 26
Lo, Andrew W.,, 2000 Box 26
Lorie, James H., 1973 Box 32

Scope and Contents

Manuscript of The Stock Market: Theories and Evidence .

Love, Douglas A., 1987 Box 26
Mann, Catherine L., circa 2000 Box 26
Mackenzie, Donald, 2005 Box 26
Mauboussin on Strategy, 2007 Box 26
McCloskey, Donald N., 1985 Box 32

Scope and Contents

The Rhetoric of Economics .

McCulloch, J. Huston, 1977 Box 26
Mclntyre, Richard, 2003 Box 26
Mehrling, Perry, 1999-2000, 2003 Box 26

Scope and Contents

Includes correspondence.

Michaud, Richard O., 2001-2002 Box 26
Scope and Contents

Includes correspondence and proposals for the 2002 Q Group Spring
Seminar.

Miles, Mike, 1988 Box 26
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Myers, Stewart C., 1982, 1996 Box 26
Nalebuff, Barry, 1995 Box 26
Obstfeld, Maurice, 2011 Box 26
Peavy, John W, III, circa 1982 Box 26
Perold, André, 1990 Box 26
Polyconomics, 1994 May Box 33
Scope and Contents
Newsletter.
Rappaport, Alfred, 2015 Box 33
Revisiting Treynor and Black, 1999, 2002 Box 26

Scope and Contents

Includes two writings on this subject.

Richards, Archie M. Jr.,, 1998, 2000, 2004,
2008 Box 26

Physical Description: 2 folders
Scope and Contents

Includes correspondence.

Roll, Richard, 1983 Box 26
Rorke, Harvey C., 1976 Box 26
Rosenberg, Barr, 1981 Box 26
Samuelson, Robert J., 1993 Box 26
Sharpe, William F., 1981, 1993-1994 Box 26
Shohet, Ruben, 1974 Box 26

Scope and Contents

Includes tables of economic indicators from different countries.

Smith, Josephine M., 2007 Box 26
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Statman, Meir, 1999 Box 26
Schaefer, Stephen M., 1998 Box 26
Scope and Contents
Reprint.
Stout, Lynn A., 1995 Box 27

Scope and Contents

Includes correspondence.

Tilley, James A., circa 1984 Box 27
Scope and Contents

Preliminary draft.

Vasiceck, Oldrich A., 1984 Box 27

Von Turk, Matti, 1996, 2002-2005 Box 27
Physical Description: 2 folders
Scope and Contents

Includes correspondence.

Wagner, Wayne H., 1992 Box 27
Wallace, Anise, 1981 Box 27
Wallich, Henry C., 1982-1985 Box 27
Writings by Others electronic files, 2004 Digital-materials RL13001-
SET-0001

Box 34 > Disk RL13001-

EHD-0001

Physical Description: 7 files; approximately 16 megabytes.
Scope and Contents

Text files.

Ye, Jia, 2007 Box 27

Return to Table of Contents
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Teaching, 1979-1998

Arranged alphabetically.

Scope and Contents

Material related to finance courses that Treynor taught as a visiting professor,
such as lecture preparation notes (mostly handwritten), transparencies,
syllabi, exams, handouts, and graphs. These courses were on topics such as
investment/security analysis, portfolio management, and financial planning
and control. The largest file is on FBE 555: Investment Analysis and Portfolio
Management at the University of California, where he was from 1985-1988
before spending 1988-1989 at Loyola Marymount University. There are also
evaluations of Treynor's courses by his students and correspondence mostly
related to recommendations of students and colleagues.

Assorted course material, 1984-1990 Box 27
Physical Description: 10 folders
Scope and Contents

Includes course preparation notes. One folder includes transparencies.

Assorted course material, circa 1985-1988,
1998 Box 35

Physical Description: 2 folders
Scope and Contents

Includes handwritten course preparation notes.

Bonds, 1988-1989, 1993 Box 27

Scope and Contents

Includes a draft by Edward I. Altman and transparencies.

Chan, Wing Hong, 1994 Box 27
Scope and Contents

Includes correspondence.

The Claremont Graduate School, 1989 Box 27
Box 35

Physical Description: 3 folders
Only one folder in box 35.

- Page 91 -



Guide to the Jack L. Treynor papers, 1928-2017, bulk 1956-2016

Scope and Contents

Includes correspondence and handouts. One folder contains course material
from Bela Gold.

Columbia University, 1979 Box 27
Physical Description: 2 folders
Scope and Contents

Includes course evaluation questionnaires and exams for Treynor's course
B8313: Investment Analysis, cases developed by Financial Research and
Systems Associates, and writings by others.

Convexity, 1993 Box 27

Course evaluations, 1985-1989, 1993 Box 27
Physical Description: 8 folders
Scope and Contents

Student evaluations of FBE 441: Investment Management and Security
Analysis and FBE 555: Investment Analysis and Portfolio Management at
USC. Student evaluations of FNIS 325: Financial Planning and Control,
FNIS 426: Investments, and MBAF 623: Investment Analysis and Portfolio
Management at Loyola Marymount University.

Course exams, 1985-1988 Box 27
Physical Description: 4 folders

Scope and Contents

Includes course exams from USC (FBE 441 and FBE 555) and Loyola
Marymount University (FNIS 325, FNIS 426, MBAF 426, and MBAF 623).
Earnings, 1992 Box 27

Scope and Contents

Includes material for a talk at the American Association of Individual
Investors (AAII) on the "Analysis of Equity Value."

Earnings, Dividends, and Investment, early
1990s Box 27

Scope and Contents

Includes transparencies.
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FBE 555: Investment Analysis and Portfolio
Management, 1983, 1985-1987 Box 27

Physical Description: 14 folders
Scope and Contents

Includes transparencies, graphs, handouts, syllabuses, drafts, and reprinted
articles by Treynor.

FBE 555: Investment Analysis and Portfolio
Management, 1987-1996 Box 28

Physical Description: 64 folders
Scope and Contents

Includes transparencies, graphs, exams, handouts, syllabuses, drafts,
reprinted articles by Treynor, and writings by others.

FNIS 325: Financial Planning and Control, circa
1988 Box 28

Physical Description: 3 folders

FNIS 426: Investments, 1987-1989 Box 28
Physical Description: 18 folders
Scope and Contents

Includes exams, handouts, and syllabuses. One folder includes a FNIS 325
syllabus.

Handouts, circa 1988 Box 28
Physical Description: 6 folders
Scope and Contents

Possibly from FNIS 426.

Interest rate risk, 1985-1988 Box 28
Physical Description: 2 folders
Scope and Contents

Includes transparencies.

Johnson, John E., 1990-1991 Box 28
Scope and Contents

Includes correspondence.
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Lam, Kevin, 1991 Box 28

Lecture for Babcock, undated Box 28
Scope and Contents

Includes transparencies.

Loyola Marymount University, 1988 Box 28
Scope and Contents
Includes correspondence, a self-review of his courses, and a faculty
agreement contract.

MBAF 426: Investments, 1987-1989 Box 28
Physical Description: 2 folders
Scope and Contents

Includes exams.

MBAF 623: Investment Analysis and Portfolio

Management, 1988 Box 28
Scope and Contents
Syllabus.
Stock evaluation, circa 1987 Box 28

Scope and Contents

Includes transparencies. This material was possibly used in FBE 441 and FBE
555.

Students making requests, 1986-1991,
1994-1996 Box 28

Scope and Contents

Mostly recommendation letters.

Tralli, Alisha S., 1993 Box 28

University of Chicago, 1984 Box 28
Scope and Contents

Treynor's election as a member of the Council on the Graduate School of
Business.
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University of Southern California (USC):
Contract, 1986-1987

USC: Correspondence, 1985-1988, 1992

USC: Faculty, 1985-1986
Physical Description: 2 folders
Scope and Contents

One folder includes a biographical synopsis of Treynor.

USC notebook, 1985-1988

Scope and Contents

Box 29

Box 29

Box 29

Box 29

Course preparation notes; possibly related to file "Assorted course materials

file."

Vasquez, Carlos, 1990-1991
Westbrook, Stephen, circa 1988

Williamson, Peter J., 1993-1994

Scope and Contents

Material possibly used by Treynor in class.

Return to Table of Contents

Personal, 1928-2017, bulk 1980-2016

Arranged alphabetically.

Scope and Contents

Material of a personal nature, such as biographical information, financial

Box 29

Box 29

Box 29

records, correspondence, photographic prints, awards (including a laminated

plaque), press clippings, and cards from a card file. His wife Betsy and her

family (Glassmeyer), their children, and his hobbies of playwriting and model

trains appear as subjects. One of Betsy's hobbies was photography, and

there are thousands of digital photos taken by her in the early days of digital
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photography which depict family life, travel, and events (including award
ceremonies and interviews of Jack).

Assorted personal material, 1970-1983,
1991-2000 Box 29

Physical Description: 2 folders
Scope and Contents

Includes correspondence. Includes items from: 1970, 1977, 1983, 1991-1993,
and 1997-2000.

Awards, 1981, 1988, 1996-1999, 2007-2008 Box 29
Physical Description: 7 folders
Scope and Contents
Different awards obtained by Treynor for his scientific and professional
contributions to the financial discipline. Includes correspondence.
Awards, 1955, 1968, 1982-1987, 1990-1996 Box 37
Scope and Contents

Deframed items, including Harvard University diploma.

Bachrach Studio portraits, 1964, 1972, 1990 Box 29

Scope and Contents

Three black and white headshots of Treynor.

Biography, 1981, 1985-2014 Box 29
Physical Description: 5 folders
Scope and Contents

Includes correspondence, curricula vitae, and portraits. One folder includes
different editions of Treynor's entry in Who's Who in America .

Branden on Science, 2008 Box 29
Cards, 1977, 2008-2013 Box 29
Clippings, 2004, 2009 Box 29

Scope and Contents

Includes a newspaper article on Peter L. Bernstein, clippings on Bernard L.
Madoff, and clippings on conflict in the Middle East.
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Curriculum vitae, 1980 Box 29

D-30: Monetary Economics notes, undated Box 29

Scope and Contents

Course notes that Treynor likely used as a student.

Digital photos, 2001-2011 Digital-materials RL13001-
SET-0002

Box 34 > Disk RLL13001-

EHD-0001

Physical Description: 6,055 files; approximately 17 gigabytes.
Scope and Contents
Images files mostly created by "Betsy" Treynor.
Digital photos, 2004-2006 Digital-materials RL13001-
SET-0002

Box 34 > Disk RLL13001-
EHD-0002

Physical Description: 455 files; approximately 997 megabytes.
Scope and Contents

Images files mostly created by "Betsy" Treynor.

Essays in Honor of Jack Treynor, 2015-2016 Box 29

Scope and Contents

Includes correspondence.

Estate tax marital deduction, 1977 Box 29

File index, circa 1994, undated Box 29
Physical Description: 2 folders
Scope and Contents

One folder contains file index of boxes in Treynor's home.

Financial records, 1988, 1997, 2008, 2017 Box 29

Scope and Contents

Includes inventory of assets at time of death.

Free way's the slow way, 2013 October 4 Box 29
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Scope and Contents

Letter to the editor of the Los Angeles Times .

Glassmeyer family, 1983, 2009 Box 29
Physical Description: 2 folders
Scope and Contents

Glassmeyer was "Betsy" Treynor's maiden name.

GlassPoint Solar, 2011, 2015-2017 Box 29

Scope and Contents

Personal investment. Includes correspondence and a note purchase
agreement.

GlassPoint Solar: Electronic files, 2011 Digital-materials RL13001-
SET-0001

Box 34 > Disk RL13001-

EHD-0001

Physical Description: 21 files; approximately 27 megabytes.
Scope and Contents

Text, presentation, and image files.

Graham and Dodd Award for 1981, 1982 May
11 Box 37

Physical Description: Laminated plaque.

Harvard Business School: Class of 1955, circa

2015 Box 29

Haverford College: Class of 1951, 2001, 2007 Box 29
Physical Description: 2 folders

Iben Browning's predictions, 1991 Box 29

Keystrokes, undated Box 29

Scope and Contents

Handwritten notes on problems related to typewriters.

List of published and unpublished papers, 1981,
2000s Box 29
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Memoirs, 2007

Memorial, 2016

Scope and Contents

Includes correspondence.

Modigliani, Franco, 2003
Scope and Contents

Obituary.

National Association of Securities Dealers
(NASD) proctor score report, 2006

Obituary, 2016

Personal electronic files, 1993-2011

bulk 1956-2016

Box 29

Box 29

Box 29

Box 29
Box 29

Digital-materials RL13001-
SET-0001

Box 34 > Disk RLL13001-
EHD-0001

Physical Description: 667 files; approximately 285 megabytes.

Scope and Contents

Text, image, and email files related not only to Jack Treynor but also his wife

and children.

Playwriting, 1988-1999
Physical Description: 14 folders

Scope and Contents

Box 29

Includes scripts by Treynor, scripts by others, and clippings that served as

inspiration for Treynor.

Pre-Paid Legal Services, Inc., 2001-2002

Rolodex, undated

Physical Description: 3 folders
Scope and Contents

Some cards are possibly not in alphabetical order.
The Treynor Record, 1985 August 15
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Scope and Contents

Iowa newspaper.

Tornadoes, undated Box 30

Trains, 1928-1941, 1979-1982, 1994 Box 30
Physical Description: 4 folders
Scope and Contents

Includes Lionel model train catalogs.

Treynor, Wendy, 2005, 2008-2011 Box 30
Physical Description: 2 folders
Scope and Contents

Daughter.

Visual training, undated Box 30

Scope and Contents

Authored by Lawrence W. Macdonald.

Return to Table of Contents
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