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This book analyzes several investment strategies that are applied to an international equity
portfolio. The evaluated strategies are: the Simple Crossover Moving Average, the Equally
Weighted Portfolio, the Minimum Variance Portfolio, the Certainty Equivalent Tangency Portfolio,
the James Stein Estimator and the Black Litterman Model. Besides the applied methodology part
which demonstrates how to implement the considered strategies, the empirical section shows
from the viewpoint of a...
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This is actually the best ebook we have read till now. Indeed, it can be enjoy, nevertheless an interesting and amazing literature. You will not
feel monotony at whenever you want of the time (that's what catalogs are for regarding should you question me).
-- Jamar Stracke-- Jamar Stracke

These kinds of publication is the ideal book available. It is actually loaded with knowledge and wisdom I am just pleased to tell you that here is
the very best publication i actually have read through in my personal lifestyle and may be he greatest publication for ever.
-- Mr. Garrick Heller PhD-- Mr. Garrick Heller PhD

Complete guideline for ebook lovers. Better then never, though i am quite late in start reading this one. Its been printed in an remarkably simple
way in fact it is only right after i finished reading this book through which in fact transformed me, alter the way in my opinion.
-- Monserrat Runolfsdottir-- Monserrat Runolfsdottir
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