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The First Collection That Covers This Field at the Dynamic Strategic and One-Period Tactical Levels

Addressing the imbalance between research and practice, Quantitative Fund Management presents
leading-edge theory and methods, along with their application in practical problems encountered in the fund
management industry.

A Current Snapshot of State-of-the-Art Applications of Dynamic Stochastic Optimization Techniques to
Long-Term Financial Planning

The first part of the book initially looks at how the quantitative techniques of the equity industry are shifting
from basic Markowitz mean-variance portfolio optimization to risk management and trading applications.
This section also explores novel aspects of lifetime individual consumption investment problems, fixed-mix
portfolio rebalancing allocation strategies, debt management for funding mortgages and national debt, and
guaranteed return fund construction.

Up-to-Date Overview of Tactical Financial Planning and Risk Management

The second section covers nontrivial computational approaches to tactical fund management. This part
focuses on portfolio construction and risk management at the individual security or fund manager level over
the period up to the next portfolio rebalance. It discusses non-Gaussian returns, new risk-return tradeoffs,
and the robustness of benchmarks and portfolio decisions.

The Future Use of Quantitative Techniques in Fund Management

With contributions from well-known academics and practitioners, this volume will undoubtedly foster the
recognition and wider acceptance of stochastic optimization techniques in financial practice.
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From reader reviews:

Helen McCleary:

Do you have favorite book? In case you have, what is your favorite's book? Guide is very important thing for
us to understand everything in the world. Each book has different aim as well as goal; it means that e-book
has different type. Some people feel enjoy to spend their a chance to read a book. They can be reading
whatever they consider because their hobby will be reading a book. Why not the person who don't like
reading through a book? Sometime, individual feel need book once they found difficult problem or exercise.
Well, probably you should have this Quantitative Fund Management (Chapman and Hall/CRC Financial
Mathematics Series).

Joe Garner:

As people who live in often the modest era should be upgrade about what going on or info even knowledge
to make all of them keep up with the era that is always change and move ahead. Some of you maybe can
update themselves by studying books. It is a good choice for yourself but the problems coming to anyone is
you don't know which you should start with. This Quantitative Fund Management (Chapman and Hall/CRC
Financial Mathematics Series) is our recommendation to cause you to keep up with the world. Why, because
this book serves what you want and wish in this era.

Martin Herrin:

Don't be worry when you are afraid that this book may filled the space in your house, you may have it in e-
book way, more simple and reachable. This kind of Quantitative Fund Management (Chapman and
Hall/CRC Financial Mathematics Series) can give you a lot of buddies because by you checking out this one
book you have point that they don't and make you more like an interesting person. This particular book can
be one of a step for you to get success. This publication offer you information that maybe your friend doesn't
realize, by knowing more than additional make you to be great folks. So , why hesitate? We need to have
Quantitative Fund Management (Chapman and Hall/CRC Financial Mathematics Series).

Carmine Caulfield:

Many people said that they feel fed up when they reading a publication. They are directly felt the item when
they get a half portions of the book. You can choose the particular book Quantitative Fund Management
(Chapman and Hall/CRC Financial Mathematics Series) to make your current reading is interesting. Your
skill of reading expertise is developing when you such as reading. Try to choose straightforward book to
make you enjoy you just read it and mingle the feeling about book and studying especially. It is to be initial
opinion for you to like to available a book and study it. Beside that the reserve Quantitative Fund
Management (Chapman and Hall/CRC Financial Mathematics Series) can to be your friend when you're feel
alone and confuse using what must you're doing of these time.
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