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Spring er-Verlag  New York Inc., United States, 2007. Hardback. Condition: New. 1st ed. 2005. Corr. 2nd. printing  2007. Lang uag e: Eng lish . Brand
New Book ***** Print on Demand *****.In recent years portfolio optimization and construction methodolog ies have become an increasing ly
critical ing redient of asset and fund manag ement, while at the same time portfolio risk assessment has become an essential ing redient in risk
manag ement. This trend will only accelerate in the coming  years. This practical handbook fills the g ap between current university instruction
and current industry practice. It provides a comprehensive computationally-oriented treatment of modern portfolio optimization and
construction methods using  the powerful NUOPT for S-PLUS optimizer.
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