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With its emphasis on examples, exercises and calculations, this book suits advanced undergraduates as well
as postgraduates and practitioners. It provides a clear treatment of the scope and limitations of mean-variance
portfolio theory and introduces popular modern risk measures. Proofs are given in detail, assuming only
modest mathematical background, but with attention to clarity and rigour. The discussion of VaR and its
more robust generalizations, such as AVaR, brings recent developments in risk measures within range of
some undergraduate courses and includes a novel discussion of reducing VaR and AVaR by means of
hedging techniques. A moderate pace, careful motivation and more than 70 exercises give students
confidence in handling risk assessments in modern finance. Solutions and additional materials for instructors
are available at www.cambridge.org/9781107003675.
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From reader reviews:

Anne Hahn:

People live in this new time of lifestyle always try to and must have the extra time or they will get great deal
of stress from both day to day life and work. So , when we ask do people have time, we will say absolutely
sure. People is human not a robot. Then we consult again, what kind of activity are there when the spare time
coming to anyone of course your answer can unlimited right. Then do you ever try this one, reading
textbooks. It can be your alternative within spending your spare time, often the book you have read is
definitely Portfolio Theory and Risk Management (Mastering Mathematical Finance).

Ronda Tollison:

Are you kind of active person, only have 10 or maybe 15 minute in your time to upgrading your mind talent
or thinking skill even analytical thinking? Then you are receiving problem with the book in comparison with
can satisfy your limited time to read it because all of this time you only find guide that need more time to be
study. Portfolio Theory and Risk Management (Mastering Mathematical Finance) can be your answer mainly
because it can be read by anyone who have those short time problems.

Deanna Jackson:

That reserve can make you to feel relax. This specific book Portfolio Theory and Risk Management
(Mastering Mathematical Finance) was colourful and of course has pictures on there. As we know that book
Portfolio Theory and Risk Management (Mastering Mathematical Finance) has many kinds or type. Start
from kids until young adults. For example Naruto or Investigation company Conan you can read and think
you are the character on there. Therefore not at all of book usually are make you bored, any it can make you
feel happy, fun and unwind. Try to choose the best book for you personally and try to like reading that.

Brooke Fisher:

A lot of guide has printed but it differs from the others. You can get it by web on social media. You can
choose the best book for you, science, comic, novel, or whatever through searching from it. It is called of
book Portfolio Theory and Risk Management (Mastering Mathematical Finance). You can include your
knowledge by it. Without causing the printed book, it can add your knowledge and make a person happier to
read. It is most significant that, you must aware about publication. It can bring you from one spot to other
place.
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