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By Edwin J. Elton, Martin J. Gruber

MIT Press Ltd, United States, 1999. Hardback. Condition: New. Language: English . Brand New Book.
This collection of articles in investment and portfolio management spans the thirty-five-year
collaborative effort of two key figures in finance. Each of the nine sections begins with an overview
that introduces the main contributions of the pieces and traces the development of the field. Each
volume contains a foreword by Nobel laureate Harry Markowitz.Volume I presents the authors
groundbreaking work on estimating the inputs to portfolio optimization, including the analysis of
alternative structures such as single and multi-index models in forecasting correlations; portfolio
maximization under alternative specifications for return structures; the impact of CAPM and APT in
the investment process; and taxes and portfolio composition. Volume II covers the authors work on
analysts expectations; performance evaluation of managed portfolios, including commodity, stock,
and bond portfolios; survivorship bias and performance persistence; debt markets; and
immunization and efficiency.
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This sort of pdf is everything and got me to searching forward and a lot more. Of course, it is engage in, nevertheless an interesting and amazing
literature. I realized this ebook from my i and dad encouraged this book to find out.
-- Miss B ella  V olkm a n Sr .-- Miss B ella  V olkm a n Sr .

Basically no words and phrases to describe. It is really simplified but unexpected situations in the fi>y percent of your book. I am delighted to let you know
that here is the very best publication i have got go through within my very own lifestyle and might be he greatest publication for actually.
-- Wa tson K ohler-- Wa tson K ohler
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