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Risk And Return Problems Solutions
As indicated by the title, this book focuses on fundamental problems in finance: a
logical dilemma in valuation, stock valuation methods/models, risk valuation, and
optimal capital structure. It presents an innovative approach to logic and quantitative
reasoning (without advanced mathematics) that delivers valuable results ---- convincing
solutions to these problems. Readers in finance will definitely be interested in these
solutions as well as the methods. In fact, these fundamental problems are essential in
the field of finance, and they have remained unsolved (or partly unsolved) for decades.
The solutions offered in this book are all sound in theory and feasible in practice, and
will hopefully benefit both theoretic al research and practical decision-making.
A comprehensive introduction to the tools, techniques and applications of convex
optimization.
Clear, concise instruction for all CFA Program Level I concepts and competencies for
the 2019 exam The same official curricula that CFA Program candidates receive with
program registration is now publicly available for purchase. CFA Program Curriculum
2019 Level I, Volumes 1-6 provides the complete Level I curriculum for the 2019 exam,
delivering the Candidate Body of Knowledge (CBOK) with expert instruction on all 10
topic areas of the CFA Program. Fundamental concepts are explained in-depth with a
heavily visual style, while cases and examples demonstrate how concepts apply in real-
world scenarios. Coverage includes ethical and professional standards, quantitative
analysis, economics, financial reporting and analysis, corporate finance, equities, fixed
income, derivatives, alternative investments, and portfolio management, all organized
into individual sessions with clearly defined Learning Outcome Statements. Charts,
graphs, figures, diagrams, and financial statements illustrate concepts to facilitate
retention, and practice questions provide the opportunity to gauge your understanding
while reinforcing important concepts. Learning Outcome Statement checklists guide
readers to important concepts to derive from the readings Embedded case studies and
examples throughout demonstrate practical application of concepts Figures, diagrams,
and additional commentary make difficult concepts accessible Practice problems
support learning and retention CFA Institute promotes the highest standards of ethics,
education, and professional excellence among investment professionals. The CFA
Program curriculum guides you through the breadth of knowledge required to uphold
these standards.
The purpose of this book is to help you learn how to manage your money to derive the
maximum benefit from what you earn. Mixing investment instruments and capital
markets with the theoretical detail on evaluating investments and opportunities to
satisfy risk-return objectives along with how investment practice and theory is
influenced by globalization leaves readers with the mindset on investments to serve
them well. The material is intended to be rigorous and empirical yet not overly
quantitative. We continue with unparalleled international coverage, newly rewritten and
reorganized derivatives material to be more intuitive and clearer, three additional
chapters on derivatives pricing for those who want more detail, rewritten material on
multifactor models of risk and return, and new CFA problems for more practice on
computations concerning investment decisions. To manage money and investments,
one needs to learn about investment alternatives and develop a way of analyzing and
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thinking about investments that will be of benefit and allow a foundation as new tools
and investment opportunities become available. Reilly/Brown provide the best
foundation, used extensively by professionals, organizations, and schools across the
country. A great source for those with both a theoretical and practical need for
investment expertise.
The most complete, up-to-date guide to risk management in finance Risk Management
and Financial Institutions, Fifth Edition explains all aspects of financial risk and financial
institution regulation, helping you better understand the financial markets—and their
potential dangers. Inside, you’ll learn the different types of risk, how and where they
appear in different types of institutions, and how the regulatory structure of each
institution affects risk management practices. Comprehensive ancillary materials
include software, practice questions, and all necessary teaching supplements,
facilitating more complete understanding and providing an ultimate learning resource.
All financial professionals need to understand and quantify the risks associated with
their decisions. This book provides a complete guide to risk management with the most
up to date information. • Understand how risk affects different types of financial
institutions • Learn the different types of risk and how they are managed • Study the
most current regulatory issues that deal with risk • Get the help you need, whether
you’re a student or a professional Risk management has become increasingly
important in recent years and a deep understanding is essential for anyone working in
the finance industry; today, risk management is part of everyone's job. For complete
information and comprehensive coverage of the latest industry issues and practices,
Risk Management and Financial Institutions, Fifth Edition is an informative, authoritative
guide.
Prepare for success on the 2022 CFA Level I exam with the latest official CFA®
Program Curriculum. The 2022 CFA Program Curriculum Level I Box Set contains all
the material you need to succeed on the Level I CFA exam in 2022. This set includes
the full official curriculum for Level I and is part of the larger CFA Candidate Body of
Knowledge (CBOK). Highly visual and intuitively organized, this box set allows you to:
Learn from financial thought leaders. Access market-relevant instruction. Gain critical
knowledge and skills. The set also includes practice questions to assist with your recall
of key terms, concepts, and formulas. Perfect for anyone preparing for the 2022 Level I
CFA exam, the 2022 CFA Program Curriculum Level I Box Set is a must-have resource
for those seeking the foundational skills required to become a Chartered Financial
Analyst®.
1. Final Accounts of Companies, 2. Managerial Remuneration, 3. Disposal of Profits, 4.
Profit or Loss Prior to and After Incorporation, 5. Valuation of Goodwill, 6. Valuation of
Shares, 7. Accounts of Public Utility Companies (Electricity Company), 8. Consolidated
Balance Sheet of Holding Companies/ Parent Companies (With AS-21), 9. Liquidation
of Company (Voluntary Liquidation Only), 10. Accounting for Amalgamation of
Companies As Per A.S. 14 (ICAI), 11. Internal Reconstruction,
Master today's important spreadsheet and business analytics skills with
SPREADSHEET MODELING AND DECISION ANALYSIS: A PRACTICAL
INTRODUCTION TO BUSINESS ANALYTICS, 9E, written by respected business
analytics innovator Cliff Ragsdale. This edition's clear presentation, realistic examples
and fascinating topics help you become proficient in today’s most widely used business
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analytics techniques using the latest version of Excel in Microsoft Office 365 or Office
2019. Become skilled in using the newest Excel functions and tools as well as Analytic
Solver and Data Mining add-ins. This edition helps you develop both algebraic and
spreadsheet modeling skills with step-by-step instructions and annotated, full-color
screen images that make examples easy to follow. Special sections, such as World of
Business Analytics, emphasize how to apply what you learn about descriptive,
predictive and prescriptive analytics to today's real business situations. Important
Notice: Media content referenced within the product description or the product text may
not be available in the ebook version.
Now you can learn corporate finance your way with Besley/Brigham's popular CFIN7
from 4LTR Press. CFIN7 features a reader-friendly, affordable printed book with on-the-
go tear-out study tools. It's a solution based on extensive research into learning
preferences, guided by input from today's learners, like you. This easy-reference,
paperback book introduces corporate finance today with concise, visually driven
chapters that use straightforward language and meaningful examples. The authors
emphasize applications of concepts rather than formulas to make it easy to understand
important finance principles. Updates discuss trends and changes as recent as the
impact of COVID-19 pandemic, while new spreadsheet problems and expanded
practice opportunities ensure you understand what you've read. Tear-Out Chapter
Review Cards highlight key points, making review particularly simple, even when on-the-
go. CFIN7 provides everything you need for success in understanding corporate
finance, all in one place. Important Notice: Media content referenced within the product
description or the product text may not be available in the ebook version.
"It is best described as that part of academic wisdom that the authors have found useful
in actually managing assets, coupled with heuristics that they have developed over the
last decade"--
The proceedings of SocProS 2015 will serve as an academic bonanza for scientists
and researchers working in the field of Soft Computing. This book contains theoretical
as well as practical aspects using fuzzy logic, neural networks, evolutionary algorithms,
swarm intelligence algorithms, etc., with many applications under the umbrella of ‘Soft
Computing’. The book will be beneficial for young as well as experienced researchers
dealing across complex and intricate real world problems for which finding a solution by
traditional methods is a difficult task. The different application areas covered in the
proceedings are: Image Processing, Cryptanalysis, Industrial Optimization, Supply
Chain Management, Newly Proposed Nature Inspired Algorithms, Signal Processing,
Problems related to Medical and Health Care, Networking Optimization Problems, etc.
Effective risk management is essential for the success of large projects built and
operated by the Department of Energy (DOE), particularly for the one-of-a-kind projects
that characterize much of its mission. To enhance DOEâ€™s risk management efforts,
the department asked the NRC to prepare a summary of the most effective practices
used by leading owner organizations. The studyâ€™s primary objective was to provide
DOE project managers with a basic understanding of both the project ownerâ€™s risk
management role and effective oversight of those risk management activities delegated
to contractors.
M: Finance incorporates the newest technology to facilitate the learning process, saving
valuable time for you and your students. Cornett M’s unmatched pedagogy and
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additional resources within Connect help students solve financial problems, understand
the relevance, and apply what they’ve learned. The text’s succinct coverage,
magazine-like design, and personal examples combine with a complete digital solution
to help your students achieve higher outcomes in the course.
After escaping the claws of Corrigan, the Lord Alpha of the Brethren, Mack is trying to
lead a quiet lonely life in Inverness in rural Scotland, away from anyone who might
happen to be a shapeshifter. However, when she lands a job at an old bookstore
owned by a mysterious elderly woman who not only has a familiar passion for herbal
lore but also seems to know more than she should, Mack ends up caught in a
maelstrom between the Ministry of Mages, the Fae and the Brethren. Now she has to
decide between staying hidden and facing the music, as well as confronting her real
feelings for the green eyed power of Corrigan himself. This is the second book in the
popular urban fantasy series, Blood Destiny.
The #1 CPA exam review self-study leader The CPA exam review self-study
program more CPA candidates turn to take the test and pass it, Wiley CPA Exam
Review 39th Edition contains more than 4,200 multiple-choice questions and
includes complete information on the Task Based Simulations. Published
annually, this comprehensive two-volume paperback set provides all the
information candidates need to master in order to pass the new Uniform CPA
Examination format. Features multiple-choice questions, new AICPA Task Based
Simulations, and written communication questions, all based on the new CBT-e
format Covers all requirements and divides the exam into 47 self-contained
modules for flexible study Offers nearly three times as many examples as other
CPA exam study guides With timely and up-to-the-minute coverage, Wiley CPA
Exam Review 39th Edition covers all requirements for the CPA Exam, giving the
candidate maximum flexibility in planning their course of study—and success.
Prepared by Matthew Will of the University of Indianapolis, the Study Guide
contains a thorough list of activities for the student, including an introduction to
the chapter, sources of business information, key concepts and terms, sample
problems with solutions, integrated PowerPoint slides, and related web links.
This book includes a review of mathematical tools like modelling, analysis of
stochastic processes, calculus of variations and stochastic differential equations
which are applied to solve financial problems like modern portfolio theory and
option pricing. Every chapter presents exercises which help the reader to deepen
his understanding. The target audience comprises research experts in the field of
finance engineering, but the book may also be beneficial for graduate students
alike.
Important Notice: Media content referenced within the product description or the
product text may not be available in the ebook version.
Are you trying to improve performance, but find that the same problems keep
getting in the way? Safety, health, environmental quality, reliability, production,
and security are at stake. You need the long-term planning that will keep the
same issues from recurring. Root Cause Analysis Handbook: A Guide to
Effective Incident Investigation is a powerful tool that gives you a detailed step-by-
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step process for learning from experience. Reach for this handbook any time you
need field-tested advice for investigating, categorizing, reporting and trending,
and ultimately eliminating the root causes of incidents. It includes step-by-step
instructions, checklists, and forms for performing an analysis and enables users
to effectively incorporate the methodology and apply it to a variety of situations.
Using the structured techniques in the Root Cause Analysis Handbook, you will:
Understand why root causes are important. Identify and define inherent
problems. Collect data for problem-solving. Analyze data for root causes.
Generate practical recommendations. The third edition of this global classic is the
most comprehensive, all-in-one package of book, downloadable resources, color-
coded RCA map, and licensed access to online resources currently available for
Root Cause Analysis (RCA). Called by users "the best resource on the subject"
and "in a league of its own." Based on globally successful, proprietary
methodology developed by ABS Consulting, an international firm with 50 years'
experience in 35 countries. Root Cause Analysis Handbook is widely used in
corporate training programs and college courses all over the world. If you are
responsible for quality, reliability, safety, and/or risk management, you'll want this
comprehensive and practical resource at your fingertips. The book has also been
selected by the American Society for Quality (ASQ) and the Risk and Insurance
Society (RIMS) as a "must have" for their members.
The Duly Diligent Stock Investor is a practical, step-by-step guide to investing in
stocks as if you were buying a business that you intend to own for a very long
time. Long-term investing in fine companies is not the only way to make money
but it happens to be the way very rich and famous investor Warren Buffett has
made his billions. But how do you know if a company is worthy of your
investment? How do you know if becoming a part-owner will help you achieve
your financial goals? How do you know you're not putting your money into a
company headed for failure? Isn't Wall Street your enemy, just waiting to pick
your pocket of all your hard-earned savings? The Duly Diligent Stock Investor
gives you the answers and takes the mystery out of investing in stocks. Some
books you buy to read. A book like this you buy to use. Granted, there are
hundreds of books on the market that address every aspect of investing
imaginable, many claiming to be the sure way or the fast way to riches, but The
Duly Diligent Stock Investor is different. It's an easy-to-read, easy-to-understand
book that walks you through a process called due diligence, leading you to a
solid understanding of a company before you invest in it. The author used this
process during a 25-year career financing private companies and has
successfully refined it over 15 years of personally investing in public companies.
He wrote this book so that if you have a $2.99 calculator and access to the
internet you can do exactly what he does before he buys stock in a company.
You may have been led to believe that only financial advisors and mutual fund
managers have the special skills necessary to evaluate a business. You may
have heard that it's just too hard for an individual to make his or her own
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investment decisions. Are you discouraged by those claims or do they challenge
you to prove them wrong? Yes, there's some work to being a Duly Diligent Stock
Investor, but it's not hard work. Certainly not as hard as completing a New York
Times crossword puzzle. By following the steps outlined in this book, you will feel
confident in your ability to invest in some of America's finest companies, even if
you have never thought of yourself as sophisticated in financial matters.
A comprehensive guide to investment analysis and portfolio management by an
expert team from the CFA Institute In a world of specialization, no other
profession likely requires such broad, yet in-depth knowledge than that of
financial analyst. Financial analysts must not only possess a broad
understanding of the financial markets-including structure, organization,
efficiency, portfolio management, risk and return, and planning and construction-
but they must also have a strong sense of how to evaluate industries and
companies prior to engaging in an analysis of a specific stock. Investments:
Principles of Portfolio and Equity Analysis provides the broad-based knowledge
professionals and students of the markets need to manage money and maximize
return. The book Details market structure and functions, market anomalies,
secondary market basics, and regulation Describes investment assets and asset
classes, types of positions and orders, as well as forecasting methodologies
Discusses return and risk characteristics, portfolio diversification and
management, the basics of both technical analysis and major technical
indicators, and much more A companion Workbook, which includes learning
outcomes, summary overviews, and problems and solutions sections is available
and sold separately Investments provides readers unparalleled access to the
best in professional quality information on investment analysis and portfolio
management.
Managerial Finance in a Canadian Setting, Fourth Edition relates the theories to the
practice of managerial finance. The contents of the book are organized into eight parts
that tackle the various concerns in the practice of managerial finance. The text first
covers the institutional environment within which financial management takes place,
which includes a brief introduction to areas of business law and taxation. Part II covers
the determination of economic value, while Part III presents various long-term sources
of funds available to a firm. The next part discusses the overall financing mix that a firm
should employ in funding its operation. Part V covers short- and intermediate-term
financing, and Part VI tackles financial analysis, planning, and control. The seventh part
deals with working-capital management, while the eighth part talks about external
expansion. The book will be of great use to financing managers. Students and
professionals of finance related fields such as accounting and banking will also benefit
from this book.
In the Third Edition of Managing Investment Portfolios, financial experts John Maginn,
Donald Tuttle, Jerald Pinto, and Dennis McLeavey provide complete coverage of the
most important issues surrounding modern portfolio management. Now, in Managing
Investment Portfolios Workbook, Third Edition, they offer you a wealth of practical
information and exercises that will solidify your understanding of the tools and
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techniques associated with this discipline. This comprehensive study guide--which
parallels the main book chapter by chapter--contains challenging problems and a
complete set of solutions as well as concise learning outcome statements and summary
overviews. Topics reviewed include: The portfolio management process and the
investment policy statement Managing individual and institutional investor portfolios
Capital market expectations, fixed income, equity, and alternative investment portfolio
management Monitoring and rebalancing a portfolio Global investment performance
standards
Principles of Managerial FinanceInvestmentsPrinciples of Portfolio and Equity
AnalysisJohn Wiley & Sons
"The objectives of the proposed book are to provide techniques and tools appropriate
for building application portfolios and develop strategies that increase financial
performance"--Provided by publisher.
Support for addressing the on-going global changes needs solutions for new scientific
problems which in turn require new concepts and tools. A key issue concerns a vast
variety of irreducible uncertainties, including extreme events of high multidimensional
consequences, e.g., the climate change. The dilemma is concerned with enormous
costs versus massive uncertainties of extreme impacts. Traditional scientific
approaches rely on real observations and experiments. Yet no sufficient observations
exist for new problems, and "pure" experiments, and learning by doing may be
expensive, dangerous, or impossible. In addition, the available historical observations
are often contaminated by past actions, and policies. Thus, tools are presented for the
explicit treatment of uncertainties using "synthetic" information composed of available
"hard" data from historical observations, the results of possible experiments, and
scientific facts, as well as "soft" data from experts' opinions, and scenarios.
". . . shining clarity and enviable originality" --Peter L. Bernstein, author of Against the
Gods "Mark Kritzman presents the reader with an entertaining way of learning some
serious finance." --Harry Markowitz, Nobel Prize Recipient, 1990, Economic Sciences
President, Harry Markowitz Company Six challenging questions . . . six entertaining
solutions, profound yet straightforward, and relevant to the everyday challenge of
investing and investment management. Puzzles of Finance takes on today's most
persistently challenging financial questions and, through clever examples and just plain
logic, helps you move beyond those questions to arrive at a deeper understanding of
finance and the daily management of money. From Siegel's Paradox ("Is it possible to
profit from asymmetry of exchange rate changes?") to questions of option value ("Why
is the value of an option unaffected by the underlying asset's expected return?"),
Puzzles of Finance goes beyond vague theoretical suppositions to supply practical,
concrete solutions that investors and money managers can benefit from every day.
While the intellectually curious will be drawn to Puzzles of Finance, it is the day-to-day
finance professional who will derive the most benefit from this remarkable book. In
clear, concise language-with more than a touch of humor-renowned author and
financial professional Mark Kritzman simplifies six of today's most perplexing financial
riddles. Along the way, he presents a finance primer as practical as it is profound, as
illuminating as it is entertaining. Kritzman artfully explores the relationship of such
seemingly disparate fields as botany and thermodynamics to options. These proofs
propel Puzzles of Finance forward with the pace of a novel. An easy-to-understand
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primer on financial concepts and quantitative methods combined with a technical
glossary ensures that no concept is misunderstood. The result is an unprecedented
book that will change the way you view finance and investing. When you invest your
time in reading Puzzles of Finance, you will uncover some of the most probing and
insightful lessons in financial literature today. For updates on new and bestselling Wiley
Finance books: wiley.com/wbns Critical Praise for Puzzles of Finance ". . . an
extraordinary combination of the elements of finance, commonsense wisdom, sparkling
humor, shining clarity, and enviable originality. This is a potent blend by any standard of
measurement. Long time Kritzman watchers, however, would anticipate nothing less."
--Peter L. Bernstein, Author, Against the Gods "A modest, lively, clever, little book.
Kritzman's puzzles range from party tidbits to the profound, and each is presented with
a bit of history, a lot of insight, and just the right measure of wit. While he may not have
intended it to be more than a collection of interesting conundrums, Kritzman has
actually created a wonderful introduction to finance for the uninitiated with challenges
for even the most sophisticated." --Stephen A. Ross, Franco Modigliani Professor of
Finance and Economics, Sloan School, MIT; Co-Chairman, Roll and Ross Asset
Management Corp. "Some people do crosswords. Mark Kritzman does financial
puzzles and his explications amuse and instruct. Financial theory has never been this
much fun."-Jack R. Meyer, President, Harvard Management Company "Puzzles of
Finance should be a joy to finance mavens and even their friends! Perhaps all students
of the field should be required to solve these six puzzles; they go to the heart of the
intuitions for essential contributions, such as the pricing of options, the meaning of
efficient diversification, and the definition of risk." --Kenneth A. Froot, Andre R. Jakurski
Professor of Business Administration and Director of Research, Harvard Business
School
Recipient of the 2019 IISE Institute of Industrial and Systems Engineers Joint
Publishers Book-of-the-Year Award This is a comprehensive textbook on service
systems engineering and management. It emphasizes the use of engineering principles
to the design and operation of service enterprises. Service systems engineering relies
on mathematical models and methods to solve problems in the service industries. This
textbook covers state-of-the-art concepts, models and solution methods important in
the design, control, operations and management of service enterprises. Service
Systems Engineering and Management begins with a basic overview of service
industries and their importance in today’s economy. Special challenges in managing
services, namely, perishability, intangibility, proximity and simultaneity are discussed.
Quality of service metrics and methods for measuring them are then discussed.
Evaluating the design and operation of service systems frequently involves the
conflicting criteria of cost and customer service. This textbook presents two approaches
to evaluate the performance of service systems – Multiple Criteria Decision Making and
Data Envelopment Analysis. The textbook then discusses several topics in service
systems engineering and management – supply chain optimization, warehousing and
distribution, modern portfolio theory, revenue management, retail engineering, health
systems engineering and financial services. Features: Stresses quantitative models and
methods in service systems engineering and management Includes chapters on design
and evaluation of service systems, supply chain engineering, warehousing and
distribution, financial engineering, healthcare systems, retail engineering and revenue
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management Bridges theory and practice Contains end-of-chapter problems, case
studies, illustrative examples, and real-world applications Service Systems Engineering
and Management is primarily addressed to those who are interested in learning how to
apply operations research models and methods for managing service enterprises. This
textbook is well suited for industrial engineering students interested in service systems
applications and MBA students in elective courses in operations management, logistics
and supply chain management that emphasize quantitative analysis.
Fundamentals of Corporate Finance, by Brealey, Myers and Marcus, provides
students with a solid framework of theory and application to use well after they
complete the course. This author team is known for their outstanding research,
teaching efforts, and world-renowned finance textbooks, so it’s no surprise that
they provide clear exposition of difficult material without sacrificing up-to-date,
technically correct treatments. The seventh edition has been fully updated to
reflect recent events and is now available with Connect Finance!
Student community and teaching fraternity has diverse aspirations. This book fills
aspiration gaps of teachers and students. Often, students find it difficult to
practice in a progressive manner as the number of problems available, are not
sufficient. Teachers on the other hand find it difficult to show variety of problems
and diversity of topic due to class room limitations. This book will serve the
aspirations of teachers as well as students.
Presents recent advances in both models and systems for intelligent decision
making. Organisations often face complex decisions requiring the assessment of
large amounts of data. In recent years Multicriteria Decision Aid (MCDA) and
Artificial Intelligence (AI) techniques have been applied with considerable
success to support decision making in a wide range of complex real-world
problems. The integration of MCDA and AI provides new capabilities relating to
the structuring of complex decision problems in static and distributed
environments. These include the handling of massive data sets, the modelling of
ill-structured information, the construction of advanced decision models, and the
development of efficient computational optimization algorithms for problem
solving. This book covers a rich set of topics, including intelligent decision
support technologies, data mining models for decision making, evidential
reasoning, evolutionary multiobjective optimization, fuzzy modelling, as well as
applications in management and engineering. Multicriteria Decision Aid and
Artificial Intelligence: Covers all of the recent advances in intelligent decision
making. Includes a presentation of hybrid models and algorithms for preference
modelling and optimisation problems. Provides illustrations of new intelligent
technologies and architectures for decision making in static and distributed
environments. Explores the general topics on preference modelling and learning,
along with the coverage of the main techniques and methodologies and
applications. Is written by experts in the field. This book provides an excellent
reference tool for the increasing number of researchers and practitioners
interested in the integration of MCDA and AI for the development of effective
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hybrid decision support methodologies and systems. Academics and post-
graduate students in the fields of operational research, artificial intelligence and
management science or decision analysis will also find this book beneficial.
Almost 70% of parents who refuse to vaccinate their children do so because they
believe vaccines may cause harm. Indeed vaccines have been blamed for
causing asthma, autism, diabetes, and many other conditions most of which have
causes that are incompletely understood. Do Vaccines Cause That?! A Guide for
Evaluating Vaccine Safety Concerns provides parents with clearly
understandable, science-based information about vaccines, immunization, and
vaccine safety.
Developments in the sophistication of global real estate markets mean that global
real estate investment is now being executed professionally. Thanks to academic
enquiry, professional analysis and entrepreneurial activity, backed by the
globalisation of all investment activity, there is now an available body of material
which forms the basis of this scholarly but practical summary of the new state of
this art. The measurement, benchmarking, forecasting and quantitative
management techniques applied to property investments are now compatible
with those used in other asset classes, and advances in property research have
at last put the ongoing debate about the role of real estate onto a footing of solid
evidence. The truly global scope and authorship of this book is unique, and both
authors here are singularly well qualified to summarise the impact and likely
future of global innovations in property research and fund management. Between
them, they have experienced three real estate crashes, and have observed at
first hand the creation of the real estate debt and equity instruments that led to
the global crisis of 2008-9. Global Property Investment: strategies, structure,
decisions offers a unique perspective of the international real estate investment
industry with: a close focus on solutions to real life investment problems no
excessive theoretical padding a target of both students and professionals highly
qualified dual-nationality authorship With many cases, problems and solutions
presented throughout the book, and a companion website used for deeper
analysis and slides presentations (see below), this is a key text for higher-level
real estate students on BSc, MSc, MPhil and MBA courses worldwide as well as
for practising property professionals worldwide in fund management, investment
and asset management, banking and real estate advisory firms.
With Investments: Principles of Portfolio and Equity Analysis, a distinguished
team of senior investment professionals and leading business school authorities
provides you with complete coverage of the most important issues in this field. --
The Nobel Prize-winning Father of Modern Portfolio Theory re-introduces his
theories for the current world of investing Legendary economist Harry M.
Markowitz provides the insight and methods you need to build a portfolio that
generates strong returns for the long run In Risk-Return Analysis, Markowitz
corrects common misunderstandings about Modern Portfolio Theory (MPT) to
help advanced financial practitioners dramatically improve their decision making.
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In this first volume of a groundbreaking four-part series sure to draw the attention
of anyone interested in MPT, Markowitz provides the criteria necessary for
judging among risk-measures; surveys a half-century of literature (nearly all of
which has been ignored by textbooks) on the applicability of MPT; and presents
an empirical study of which functions of mean and some risk-measure is best for
those who seek to maximize return in the long run. Harry M. Markowitz is a Nobel
Laureate and the father of Modern Portfolio Theory.
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