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Investment Theory and Risk Management

By Steven Peterson

John Wiley & Sons Inc. Mixed media product. Book Condition: new. BRAND NEW, Investment
Theory and Risk Management, Steven Peterson, A unique perspective on applied investment
theory and risk management from the Senior Risk Officer of a 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
iy wehSite 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 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
‘b 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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Steven Peterson

Reviews

It is really an remarkable ebook that | actually have ever study. It is actually loaded with knowledge and wisdom You will not truly feel monotony at
whenever you want ofyour time (that's what catalogs are for about in the event you check with me).
-- Mr. Norval Reilly vV

Here is the best ebook i actually have go through until now. It really is simplistic but shocks within the fifty percent in the ebook. Your daily life period
will probably be transform once you total reading this book.
-- Elaina Funk
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Six Steps to Inclusive Preschool Curriculum: AUDL-Based Framework for Children's School Success

Brookes Publishing Co. Paperback. Book Condition: new. BRAND NEW, Six Steps to Inclusive Preschool Curriculum: A UDL-
Based Framework for Children's School Success, Eva M. Horn, Susan B. Palmer, Gretchen D. Butera, Joan A. Lieber, How can
inclusive early educators plan and deliver...

Environments for Outdoor Play: A Practical Guide to Making Space for Children (New edition)

SAGE Publications Ltd. Paperback. Book Condition: new. BRAND NEW, Environments for Outdoor Play: A Practical Guide to
Making Space for Children (New edition), Theresa Casey, 'Theresa's bookis full of lots ofinspiring, practical, 'how to go aboutit
ideas'coupled with...

Hope for Autism: 10 Practical Solutions to Everyday Challenges

Seaborough Enterprises Publishing, United States, 2015. Paperback. Book Condition: New. Initial ed.. 203 x 127 mm. Language:
English.Brand New Book ***** Printon Demand *****. Hope for Autism: 10 Practical Solutions to Everyday Challenges, provides
answers to the many questions...

DK Readers L4: Dangeron the Mountain: Scaling the World's Highest Peaks

DK Publishing (Dorling Kindersley). Paperback / softback. Book Condition: new. BRAND NEW, DK Readers L4: Danger on the
Mountain: Scaling the World's Highest Peaks, Andrew Donkin, Linda Martin, From blizzards and glaciers on the world's highest
peaks to the challenge offree...

Sarah's New World: The Mayflower Adventure 1620 (Sisters in Time Series 1)

Barbour Publishing, Inc., 2004. Paperback. Book Condition: New. No Jacket. New paperback book copy of Sarah's New World:
The Mayflower Adventure 1620 by Colleen L. Reece. Sisters in Time Series book 1. Christian stories for girls. Sisters in Time
Series.Age 8-12,...

George's First Day at Playgroup
Paperback. Book Condition: New. Not Signed; George's First Day at Playgroup is a colourful storybook based on the award-

winning television series Peppa Pig. Itis George's firstday at playgroup and Peppa doesn'treally want him there. Butwhen all
ofher...
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