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new. BRAND NEW, Investment Theory and Risk Management,
: Steven Peterson, A unique perspective on applied investment
M a nagement theory and risk management from the Senior Risk Officer of a
+ wehsite major pension fund Investment Theory and Risk Management is
a practical guide to today's investment environment. The book's
sophisticated quantitative methods are examined by an author
who uses these methods at the Virginia Retirement System and
teaches them at the Virginia Commonwealth University. In
addition to showing how investment performance can be
evaluated, using Jensen's Alpha, Sharpe's Ratio, and DDM, he
CP DOWNLOAD PDF delves into four types of optimal portfolios (one that is fully
invested, one with targeted returns, another with no short sales,
and one with capped investment allocations). In addition, the
book provides valuable insights on risk, and topics such as
anomalies, factor models, and active portfolio management.
Other chapters focus on private equity, structured credit,
optimal rebalancing, data problems, and Monte Carlo
simulation. Contains investment theory and risk management
spreadsheet models based on the author's own real-world
experience with stock, bonds, and alternative assets Offers a
down-to-earth guide that can be used on a daily basis for
making common financial decisions with...
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Risk | John Wiley & Sons Inc. Mixed media product. Book Condition:

Steven Peterson

Reviews

A really awesome pdf with lucid and perfect information. It is loaded with wisdom and knowledge | am just effortlessly
could get a satisfaction of reading a composed book.
-- Claudine Jerde

The best pdf i possibly go through. it was writtern quite properly and useful. Once you begin to read the book; it is
extremely difficult to leave it before concluding.
-- Miss Sienna Fay Jr.
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