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With its emphasis on examples, exercises and calculations, this book suits advanced undergraduates as well
as postgraduates and practitioners. It provides a clear treatment of the scope and limitations of mean-variance
portfolio theory and introduces popular modern risk measures. Proofs are given in detail, assuming only
modest mathematical background, but with attention to clarity and rigour. The discussion of VaR and its
more robust generalizations, such as AVaR, brings recent developments in risk measures within range of
some undergraduate courses and includes a novel discussion of reducing VaR and AVaR by means of
hedging techniques. A moderate pace, careful motivation and more than 70 exercises give students
confidence in handling risk assessments in modern finance. Solutions and additional materials for instructors
are available at www.cambridge.org/9781107003675.
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From reader reviews:

Rebecca Morales:

Now a day individuals who Living in the era exactly where everything reachable by talk with the internet
and the resources included can be true or not need people to be aware of each facts they get. How people
have to be smart in acquiring any information nowadays? Of course the answer is reading a book. Studying a
book can help folks out of this uncertainty Information specially this Portfolio Theory and Risk Management
(Mastering Mathematical Finance) book because book offers you rich facts and knowledge. Of course the
knowledge in this book hundred per-cent guarantees there is no doubt in it everbody knows.

Roseann Flowers:

Hey guys, do you really wants to finds a new book to read? May be the book with the subject Portfolio
Theory and Risk Management (Mastering Mathematical Finance) suitable to you? The book was written by
popular writer in this era. Typically the book untitled Portfolio Theory and Risk Management (Mastering
Mathematical Finance)is the one of several books in which everyone read now. This kind of book was
inspired many people in the world. When you read this book you will enter the new shape that you ever
know previous to. The author explained their idea in the simple way, thus all of people can easily to know
the core of this book. This book will give you a lots of information about this world now. So that you can see
the represented of the world within this book.

Paul Leavens:

Often the book Portfolio Theory and Risk Management (Mastering Mathematical Finance) will bring that
you the new experience of reading some sort of book. The author style to describe the idea is very unique.
When you try to find new book you just read, this book very appropriate to you. The book Portfolio Theory
and Risk Management (Mastering Mathematical Finance) is much recommended to you to read. You can
also get the e-book in the official web site, so you can more easily to read the book.

Cheri Tow:

That book can make you to feel relax. This specific book Portfolio Theory and Risk Management (Mastering
Mathematical Finance) was colorful and of course has pictures around. As we know that book Portfolio
Theory and Risk Management (Mastering Mathematical Finance) has many kinds or variety. Start from kids
until youngsters. For example Naruto or Private investigator Conan you can read and believe you are the
character on there. Therefore not at all of book usually are make you bored, any it makes you feel happy, fun
and rest. Try to choose the best book in your case and try to like reading which.
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