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John Wiley & Sons Inc, United States, 2013. Hardback. Condition: New. 1. Auflage. Language:
English. Brand new Book. A through guide covering Modern Portfolio Theory as well as the recent
developments surrounding it Modern portfolio theory (MPT), which originated with Harry
Markowitz's seminal paper "Portfolio Selection" in 1952, has stood the test of time and continues to
be the intellectual foundation for real-world portfolio management. This book presents a
comprehensive picture of MPT in a manner that can be effectively used by financial practitioners
and understood by students. Modern Portfolio Theory provides a summary of the important
findings from all of the financial research done since MPT was created and presents all the MPT
formulas and models using one consistent set of mathematical symbols. Opening with an
informative introduction to the concepts of probability and utility theory, it quickly moves on to
discuss Markowitz's seminal work on the topic with a thorough explanation of the underlying
mathematics.* Analyzes portfolios of all sizes and types, shows how the advanced findings and
formulas are derived, and offers a concise and comprehensive review of MPT literature * Addresses
logical extensions to Markowitz's work, including the Capital Asset Pricing Model, Arbitrage Pricing
Theory, portfolio...
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Thorough manual! Its this kind of excellent study. It is actually loaded with knowledge and wisdom You can expect to like how the writer compose this
book.
-- Marlin Ratke-- Marlin Ratke

This is an amazing pdf that I actually have actually study. It is among the most amazing pdf we have read through. Its been written in an remarkably basic
way and is particularly simply following i finished reading this ebook where basically altered me, alter the way i really believe.
-- Ms. Izabella Walter-- Ms. Izabella Walter
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