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Portfolio Management with Heuristic Optimization
Project Portfolio Management (PPM) goes beyond the typical project management
approach to offer a set of proven business practices that can help executives,
program managers, and project managers bring projects into alignment with the
strategies, resources, and executive oversight of the overall enterprise. Step by
step, this book shows how to take a project from the inception of a vision to the
realization of benefits to the organization. Project Portfolio Management draws on
project management expert Harvey A. Levine’s years of research and distills the
knowledge and best practices from dozens of leaders in the field to show how to
select and implement the projects that will garner the best results. Throughout this
important resource, Levine tackles the many challenges associated with PPM,
including Ranking value and benefits Determining the size of the portfolio pipeline
Assessing the impact of uncertainty on projects and portfolios Understanding the
benefit and risk relationship Establishing a portfolio governance capability
Managing the portfolio to maximize benefits Implementing PPM

Portfolio Management under Stress
Fixed Income Analysis Workbook helps busy professionalsbetter understand and
apply the concepts and methodologiesessential to fixed income portfolio
management. A companion to theFixed Income Analysis text, this helpful workbook
offerslearning objectives, chapter summaries, and practice problems thatreinforce
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the practitioner-oriented material to give readers theconfidence they need before
applying these concepts to real cases.Readers will test their understanding of the
metrics, methods, andmechanics associated with fixed income portfolios, and
make use ofthe tools and techniques described in the text. Work topic-specific
practice problems to facilitate intuitiveunderstanding Review each topic quickly
using clear chapter summaries Understand each chapter's objective to avoid
missing keyinformation Practice important methods and techniques before
applying themin the real world For a more solid understanding of fixed income
portfoliomanagement, Fixed Income Analysis Workbook is a complete,practical
resource.

Quantitative Equity Portfolio Management
Portfolio Risk Analysis
Equity Valuation and Portfolio Management
Quantitative Credit Portfolio Management
Active 130/30 Extensions is the newest wave of disciplined investment strategies
that involves asymmetric decision-making on long/short portfolio decisions,
concentrated investment risk-taking in contrast to diversification, systematic
portfolio risk management, and flexibility in portfolio design. This strategy is the
building block for a number of 130/30 and 120/20 investment strategies offered to
institutional and sophisticated high net worth individual investors who want to
manage their portfolios actively and aggressively to outperform the market.

Asset Management
Quantitative equity portfolio management combines theories and advanced
techniques from several disciplines, including financial economics, accounting,
mathematics, and operational research. While many texts are devoted to these
disciplines, few deal with quantitative equity investing in a systematic and
mathematical framework that is suitable for quantitative investment students.
Providing a solid foundation in the subject, Quantitative Equity Portfolio
Management: Modern Techniques and Applications presents a self-contained
overview and a detailed mathematical treatment of various topics. From the
theoretical basis of behavior finance to recently developed techniques, the authors
review quantitative investment strategies and factors that are commonly used in
practice, including value, momentum, and quality, accompanied by their academic
origins. They present advanced techniques and applications in return forecasting
models, risk management, portfolio construction, and portfolio implementation that
include examples such as optimal multi-factor models, contextual and nonlinear
models, factor timing techniques, portfolio turnover control, Monte Carlo valuation
of firm values, and optimal trading. In many cases, the text frames related
problems in mathematical terms and illustrates the mathematical concepts and
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solutions with numerical and empirical examples. Ideal for students in
computational and quantitative finance programs, Quantitative Equity Portfolio
Management serves as a guide to combat many common modeling issues and
provides a rich understanding of portfolio management using mathematical
analysis.

Workforce Asset Management Book of Knowledge
Spurred by the passage of ERISA in 1974, the ownership and management of
commercial real estate has shifted from deal-driven entrepreneurs to strategic
institutional investors. This shift, which shows little sign of abatement, has
revolutionized the real estate industry, as pension funds, insurance companies,
and other institutional investors continue to dominate real estate investment
activities - and realize the risk-return enhancing characteristics of mixed-asset
portfolios.

Quantitative Fund Management
The Handbook of Real Estate Portfolio Management
In Asset Management: A Systematic Approach to Factor Investing, Professor
Andrew Ang presents a comprehensive, new approach to the age-old problem of
where to put your money. Years of experience as a finance professor and a
consultant have led him to see that what matters aren't asset class labels, but
instead the bundles of overlapping risks they represent. Factor risks must be the
focus of our attention if we are to weather market turmoil and receive the rewards
that come with doing so. Clearly written yet full of the latest research and data,
Asset Management is indispensable reading for trustees, professional money
managers, smart private investors, and business students who want to understand
the economics behind factor risk premiums, to harvest them efficiently in their
portfolios, and to embark on the search for true alpha.

Fixed Income Analysis Workbook
The calculus of IT support for the banking, securities and insurance industries has
changed dramatically and rapidly over the past few years. Unheard of just a few
years ago, corporate intranets are now used for everything from job postings to
enhanced team communications. Whole new departments are being created to
support e-commerce. And the Internet/Intranet/Extranet triple-whammy is the most
critical component of most financial IT shops. At the same time, new intelligent
agents stand ready to take on such diverse functions as customer profiling and
data mining. Get a handle on all these new and newer ripples with Handbook of
Technology in Financial Services. Here, in this exhaustive new guide and reference
book, industry guru Jessica Keyes gives you the no-nonsense scoop on not just the
tried and true IT tools of today, but also the up-and-coming "hot" technologies of
tomorrow, and how to plan for them. Keyes gives you extensive, example-driven
explanations of such topics as: digital check imaging and Internet-based billing ecommerce and Internet banking portfolio management systems for the 21st
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century GIS technology in financial services and much more. Focusing on problems
from both a technology perspective and a business perspective, the Handbook also
addresses challenges and solutions associated with: supporting the self-service
revolution by servicing kiosks and ATMs efficiently and economically straightthrough processing for the securities industry outsourcing business
communications in the insurance industry distributed integration as a costeffective alternative to data warehousing and putting inbound fax automation to
work in financial organizations. Packed with real-world case-studies and practical
solutions to problems confronting financial services IT managers every day of the
week, Handbook of Technology in Financial Services covers everything from
system security to IT support for the Web marketing of financial services. In short,
it is a compendium of essential information no professional can afford to be
without.

Quantitative Equity Portfolio Management
Active Equity Portfolio Management provides an overview of the philosophies,
methodologies, and strategies involved in attempting to beat the market. The book
covers a host of relevant topics including equity benchmarks, equity style
management, tactical asset allocation, and the use of derivatives to enhance
returns. The contributors include top professionals from leading Wall Street firms,
as well as top academics.

Modern Portfolio Management
A through guide covering Modern Portfolio Theory as well as the recent
developments surrounding it Modern portfolio theory (MPT), which originated with
Harry Markowitz's seminal paper "Portfolio Selection" in 1952, has stood the test of
time and continues to be the intellectual foundation for real-world portfolio
management. This book presents a comprehensive picture of MPT in a manner that
can be effectively used by financial practitioners and understood by students.
Modern Portfolio Theory provides a summary of the important findings from all of
the financial research done since MPT was created and presents all the MPT
formulas and models using one consistent set of mathematical symbols. Opening
with an informative introduction to the concepts of probability and utility theory, it
quickly moves on to discuss Markowitz's seminal work on the topic with a thorough
explanation of the underlying mathematics. Analyzes portfolios of all sizes and
types, shows how the advanced findings and formulas are derived, and offers a
concise and comprehensive review of MPT literature Addresses logical extensions
to Markowitz's work, including the Capital Asset Pricing Model, Arbitrage Pricing
Theory, portfolio ranking models, and performance attribution Considers stock
market developments like decimalization, high frequency trading, and algorithmic
trading, and reveals how they align with MPT Companion Website contains Excel
spreadsheets that allow you to compute and graph Markowitz efficient frontiers
with riskless and risky assets If you want to gain a complete understanding of
modern portfolio theory this is the book you need to read.

The Economics of Human Systems Integration
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This book provides a new point of view on the field of financial engineering,
through the application of multicriteria intelligent decision aiding systems. The aim
of the book is to provide a review of the research in the area and to explore the
adequacy of the tools and systems developed according to this innovative
approach in addressing complex financial decision problems, encountered within
the field of financial engineering. Audience: Researchers and professionals such as
financial managers, financial engineers, investors, operations research specialists,
computer scientists, management scientists and economists.

Intelligent Decision Aiding Systems Based on Multiple Criteria
for Financial Engineering
The official study guide for the Workforce Management Technology Certification,
containing core knowledge for time and labor management The worldwide
standard for the time and labor management technology profession, Workforce
Asset Management Book of Knowledge is the official guide to the Workforce Asset
Management Certification. Establishing a common lexicon within the profession for
talking about workforce management and systems, this essential guide is designed
to establish a body of generally accepted and applicable practices and standards
within the industry. Includes contributions from leaders in the field Covers
everything from vendor and product selection, to implementation planning and
execution, system design, testing and change control, financial analytics,
fundamentals of scheduling people against workload and skill sets, and how to use
these systems to manage labor costs and productivity Body of knowledge is
focused on workers and technologies for every industry and every type of
employer Designed around timekeeping and labor scheduling technologies With
contributions from leaders in the field, this book expertly covers the knowledge,
practices, regulations, and technologies within the domain of workforce
management systems. It provides the body of knowledge for managing a
workforce using time and attendance systems, labor scheduling, productivity,
staffing budgets, workforce software applications, or data, compensation and
benefits for payroll and human resources.

Student Plagiarism in an Online World: Problems and Solutions
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 thinking about
investments that will be of benefit and allow a foundation as new tools and
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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.

Business Web Strategy: Design, Alignment, and Application
Portfolio Management with Heuristic Optimization consist of two parts. The first
part (Foundations) deals with the foundations of portfolio optimization, its
assumptions, approaches and the limitations when "traditional" optimization
techniques are to be applied. In addition, the basic concepts of several heuristic
optimization techniques are presented along with examples of how to implement
them for financial optimization problems. The second part (Applications and
Contributions) consists of five chapters, covering different problems in financial
optimization: the effects of (linear, proportional and combined) transaction costs
together with integer constraints and limitations on the initital endowment to be
invested; the diversification in small portfolios; the effect of cardinality constraints
on the Markowitz efficient line; the effects (and hidden risks) of Value-at-Risk when
used the relevant risk constraint; the problem factor selection for the Arbitrage
Pricing Theory.

Project Portfolio Management in Construction Industry
The Global Financial Crisis and the Eurozone crisis that has followed have drawn
attention to weaknesses in financial records, information and data. These
weaknesses have led to operational risks in financial institutions, flawed
bankruptcy and foreclosure proceedings following the Crisis, and inadequacies in
financial supervisors’ access to records and information for the purposes of a
prudential response. Research is needed to identify the practices that will provide
the records, information and data needed to support more effective financial
analysis and risk management. The unique contribution of this volume is in
bringing together researchers in distinct domains that seldom interact to identify
theoretical, technological, policy and practical issues related to the management of
financial records, information and data. The book will, therefore, appeal to
researchers or advanced practitioners in the field of finance and those with an
interest in risk management, computer science, cognitive science, sociology,
management information systems, information science, and archival science as
applied to the financial domain.

The Oxford Handbook of Quantitative Asset Management
In Portfolio Management , Shan Rajegopal, a leading authority on innovation and
project portfolio management, provides an integrated project portfolio
management framework which links innovation, investment and implementation. A
successful tried and tested method, this blueprint will be a hands-on guide for
business executives.

Project Portfolio Management
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Mathematical finance requires the use of advanced mathematical techniques
drawn from the theory of probability, stochastic processes and stochastic
differential equations. These areas are generally introduced and developed at an
abstract level, making it problematic when applying these techniques to practical
issues in finance. Problems and Solutions in Mathematical Finance Volume I:
Stochastic Calculus is the first of a four-volume set of books focusing on problems
and solutions in mathematical finance. This volume introduces the reader to the
basic stochastic calculus concepts required for the study of this important subject,
providing a large number of worked examples which enable the reader to build the
necessary foundation for more practical orientated problems in the later volumes.
Through this application and by working through the numerous examples, the
reader will properly understand and appreciate the fundamentals that underpin
mathematical finance. Written mainly for students, industry practitioners and those
involved in teaching in this field of study, Stochastic Calculus provides a valuable
reference book to complement one’s further understanding of mathematical
finance.

Financial Analysis and Risk Management
Advanced Project Portfolio Management is a comprehensive book which presents a
roadmap for the achievement of high value enterprise strategies and superior
project management results. It provides methods for best project selection, faster
completion, optimal project portfolio management, and how to explicitly measure
the PMO for rapidly increasing project ROI.

Handbook of Technology in Financial Services
Portfolio Management and Derivative Security Pricing in
Markets with Stochastic Volatility
An innovative approach to post-crash credit portfolio management Credit portfolio
managers traditionally rely on fundamental research for decisions on issuer
selection and sector rotation. Quantitative researchers tend to use more
mathematical techniques for pricing models and to quantify credit risk and relative
value. The information found here bridges these two approaches. In an intuitive
and readable style, this book illustrates how quantitative techniques can help
address specific questions facing today's credit managers and risk analysts. A
targeted volume in the area of credit, this reliable resource contains some of the
most recent and original research in this field, which addresses among other things
important questions raised by the credit crisis of 2008-2009. Divided into two
comprehensive parts, Quantitative Credit Portfolio Management offers essential
insights into understanding the risks of corporate bonds—spread, liquidity, and
Treasury yield curve risk—as well as managing corporate bond portfolios. Presents
comprehensive coverage of everything from duration time spread and liquidity
cost scores to capturing the credit spread premium Written by the number one
ranked quantitative research group for four consecutive years by Institutional
Investor Provides practical answers to difficult question, including: What
diversification guidelines should you adopt to protect portfolios from issuer-specific
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risk? Are you well-advised to sell securities downgraded below investment grade?
Credit portfolio management continues to evolve, but with this book as your guide,
you can gain a solid understanding of how to manage complex portfolios under
dynamic events.

Advanced Project Portfolio Management and the PMO
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.

Strategic Information Technology and Portfolio Management
This Book argues about the portfolio management in construction projects.
Construction industry of a country is considered to be the key sector. The growth
of the other sectors of a country is solely dependent upon the construction
industry. Construction industry helps in the reduction of country dependence and
provides them with the more basic need of population. Therefore portfolio
management in construction industry is an important factor. There are certain
problems faced by the contractors at the time of managing their portfolio. This
book illustrates in detail process of portfolio management that will help in the
reduction of the problems faced by the contractors in the construction industry for
managing their overall portfolio. The author has later on done the extensive
research and come out with the new techniques of managing portfolio in
construction industry. This book will conclude by highlighting the key processes of
portfolio management that are applicable in the construction industry.

Mastering Project, Program, and Portfolio Management
Twenty years ago, plagiarism was seen as an isolated misdemeanor, restricted to a
small group of students. Today it is widely recognized as a ubiquitous, systemic
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issue, compounded by the accessibility of content in the virtual environment.
Student Plagiarism in an Online World: Problems & Solutions describes the legal
and ethical issues surrounding plagiarism, the tools and techniques available to
combat the spreading of this problem, and real-life situational examples to further
the understanding of the scholars, practitioners, educators, and instructional
designers who will find this book an invaluable resource.

RFID Monthly Newsletter July 2010
Fundamental Economic Principles, Methods, and Tools for Addressing Human
Systems Integration Issues and Tradeoffs Human Systems Integration (HSI) is a
new and fundamental integrating discipline designed to help move business and
engineering cultures toward more human-centered systems. Integrating
consideration of human abilities, limitations, and preferences into engineering
systems yields important cost and performance benefits that otherwise would not
have been accomplished. In order for this new discipline to be effective, however, a
cultural change—starting with organizational leadership—is often necessary. The
Economics of Human Systems Integration explains the difficulties underlying
valuation of investments in people's training and education, safety and health, and
work productivity. It provides an overview of how the field of economics addresses
these difficulties, focusing on human issues associated with design, development,
production, operations, maintenance, and sustainment of complex systems. The
set of thought leaders recruited as contributors to this volume collectively provides
a compelling set of data and principles for assessing the economic value of
investing in people, not just in general but in specific investment situations. The
early chapters provide the contexts for HSI and investment analysis, illustrating the
enormous difference context makes in how issues are best framed and analyzed. A
host of practical methods and tools for investment valuation are then presented.
Provided are: A variety of real-world applications of economic analysis ranging
from military acquisition and automotive investment to healthcare and high-tech
investments in general, in both the U.S. and abroad A range of economics-based
methods and tools for cost analysis, cost-benefit analysis, and investment analysis,
as well as sources of data for performing such analyses Differing perspectives on
economic decision-making, including a range of private sector points of view, as
well as government and regulatory perspectives In addition, five real-world case
studies illustrate how such valuations have been done and their major impacts on
investment decisions. HSI professionals, systems engineers, and finance
professionals who address investment analysis will appreciate the wide range of
methods and real-life applications; senior undergraduates and masters-level
graduate students will find this to be an excellent textbook that provides theory
and supports practice.

2013 CFA Curriculum Level III
Over the last two decades the growth of the financial services industry has been
explosive. It has had to adapt to a host of new phenomena as they arise including
regulatory issues, risk management, new technology, globalization, consolidation
and branding. This volume presents the opinions and predictions of the chief
operators within the banking industry - the people dealing with these phenomena
and leading change.
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Financial Analyst's Handbook: Methods, theory, and portfolio
management
A rigorous presentation of a novel methodology for asset allocation in financial
portfolios under conditions of market distress.

Active Equity Portfolio Management
Long gone are the times when investors could make decisions based on intuition.
Modern asset management draws on a wide-range of fields beyond financial
theory: economics, financial accounting, econometrics/statistics, management
science, operations research (optimization and Monte Carlo simulation), and more
recently, data science (Big Data, machine learning, and artificial intelligence). The
challenge in writing an institutional asset management book is that when tools
from these different fields are applied in an investment strategy or an analytical
framework for valuing securities, it is assumed that the reader is familiar with the
fundamentals of these fields. Attempting to explain strategies and analytical
concepts while also providing a primer on the tools from other fields is not the
most effective way of describing the asset management process. Moreover, while
an increasing number of investment models have been proposed in the asset
management literature, there are challenges and issues in implementing these
models. This book provides a description of the tools used in asset management as
well as a more in-depth explanation of specialized topics and issues covered in the
companion book, Fundamentals of Institutional Asset Management. The topics
covered include the asset management business and its challenges, the basics of
financial accounting, securitization technology, analytical tools (financial
econometrics, Monte Carlo simulation, optimization models, and machine
learning), alternative risk measures for asset allocation, securities finance,
implementing quantitative research, quantitative equity strategies, transaction
costs, multifactor models applied to equity and bond portfolio management, and
backtesting methodologies. This pedagogic approach exposes the reader to the set
of interdisciplinary tools that modern asset managers require in order to extract
profits from data and processes.

Asset Management: Tools And Issues
Financial Services and Financial Institutions
"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.

IMACS '91, 13th World Congress on Computation and Applied
Mathematics
Derivatives and portfolio management
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This book explores the current state of the art in quantitative investment
management across seven key areas. Chapters by academics and practitioners
working in leading investment management organizations bring together major
theoretical and practical aspects of the field.

Portfolio Management
Portfolio risk forecasting has been and continues to be an active research field for
both academics and practitioners. Almost all institutional investment management
firms use quantitative models for their portfolio forecasting, and researchers have
explored models' econometric foundations, relative performance, and implications
for capital market behavior and asset pricing equilibrium. Portfolio Risk Analysis
provides an insightful and thorough overview of financial risk modeling, with an
emphasis on practical applications, empirical reality, and historical perspective.
Beginning with mean-variance analysis and the capital asset pricing model, the
authors give a comprehensive and detailed account of factor models, which are the
key to successful risk analysis in every economic climate. Topics range from the
relative merits of fundamental, statistical, and macroeconomic models, to GARCH
and other time series models, to the properties of the VIX volatility index. The book
covers both mainstream and alternative asset classes, and includes in-depth
treatments of model integration and evaluation. Credit and liquidity risk and the
uncertainty of extreme events are examined in an intuitive and rigorous way. An
extensive literature review accompanies each topic. The authors complement basic
modeling techniques with references to applications, empirical studies, and
advanced mathematical texts. This book is essential for financial practitioners,
researchers, scholars, and students who want to understand the nature of financial
markets or work toward improving them.

Investment Analysis and Portfolio Management
Quantitative Equity Portfolio Management brings the orderly structure of
fundamental asset management to the often-chaotic world of active equity
management. Straightforward and accessible, it provides you with nuts-and-bolts
details for selecting and aggregating factors, building a risk model, and much
more.

Solutions Manual
"This book addresses the gap in business Web strategy through a collection of
concentrated managerial issues, gathering the latest theoretical frameworks, case
studies, and research pertaining to maximizing the power of the Web"--Provided by
publisher.

Modern Portfolio Theory
Learn powerful techniques for successfully managing modern projects, programs,
and portfolios in any environment, no matter how complex. Mastering Project,
Program, and Portfolio Management addresses several make-or-break issues
associated with successful project management: organizational structure, linkages
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between project management and operations, and definitions and
interrelationships amongst projects, programs and portfolios. Unlike other books,
which address these issues only in passing, this book drills down to offer practical,
real-world concepts, in-the-trenches insights, and proven applications. You'll learn
how to: Plan projects and strategies to reflect your organization's needs and
structures Develop and implement a successful Project Management Office (PMO)
Organize projects, programs, and portfolios Systematically maximize the business
value of project management This book is part of a new series of six cutting-edge
project management guides for both working practitioners and students. Like all
books in this series, it offers deep practical insight into the successful design,
management, and control of complex modern projects. Using real case studies and
proven applications, expert authors show how multiple functions and disciplines
can and must be integrated to achieve a successful outcome. Individually, these
books focus on realistic, actionable solutions, not theory. Together, they provide
comprehensive guidance for working project managers at all levels, as well as
indispensable knowledge for anyone pursuing PMI/PMBOK certification or other
accreditation in the field.

The Future of Banking
This new book provides an in-depth and integrated analysis of value production in
the financial services industry. Based on modern financial economic theory and
recent research results, this book offers a thorough and analytical treatment of all
aspects of financial services. There is a strong emphasis on financial management,
evident both in topicssuch as performance analysis, risk management, and
regulationand in the book's structure.KEY TOPICSPresents a comprehensive
treatment of the financial services industry, including a discussion of developments
in the deregulated, global financial services economy. Emphasizes value
production and financial management of financial services, relating analysis and
strategic options for banks, insurance companies and securities firms to market
performance. Offers integrated treatment of all financial services and institutions
around "value- chain" activities. This provides a clear overview to the material, a
logical structure to the book, and relevance to current development in the field.

Problems and Solutions in Mathematical Finance
A detailed look at equity valuation and portfolio management Equity valuation is a
method of valuing stock prices using fundamental analysis to determine the worth
of the business and discover investment opportunities. In Equity Valuation and
Portfolio Management Frank J. Fabozzi and Harry M. Markowitz explain the process
of equity valuation, provide the necessary mathematical background, and discuss
classic and new portfolio strategies for investment managers. Divided into two
comprehensive parts, this reliable resource focuses on valuation and portfolio
strategies related to equities. Discusses both fundamental and new techniques for
valuation and strategies Fabozzi and Markowitz are experts in the fields of
investment management and economics Includes end of chapter bullet point
summaries, key chapter take-aways, and study questions Filled with in-depth
insights and practical advice, Equity Valuation and Portfolio Management will put
you in a better position to excel at this challenging endeavor.
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