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CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2013. Hardback. Condition: New. Language:
English . Brand New Book. In this concise yet comprehensive guide to the mathematics of modern
portfolio theory the authors discuss mean-variance analysis, factor models, utility theory,
stochastic dominance, very long term investing, the capital asset pricing model, risk measures
including VAR, coherence, market ef:ciency, rationality and the modelling of actuarial liabilities.
Each topic is clearly explained with assumptions, mathematics, limitations, problems and
solutions presented in turn. Joshi s trademark...
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Basically no words to clarify. Of course, it is perform, still an amazing and interesting literature. Its been printed in an exceptionally basic way
which is only soon after i finished reading through this ebook where actually altered me, change the way i really believe.
-- Newton Runolfsson

A brand new eBook with a brand new standpoint. I could possibly comprehended everything out of this composed e publication. Your life span
will likely be enhance once you total reading this pdf.
-- Willa Ritchie

Without doubt, this is the best work by any author. I really could comprehended everything using this written e publication. Once you begin to
read the book, it is extremely difficult to leave it before concluding.
-- Dr. Hiram Romaguera
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