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Praise for Robust Portfolio Optimization and Management

"In the half century since Harry Markowitz introduced his elegant theory for selecting portfolios, investors
and scholars have extended and refined its application to a wide range of real-world problems, culminating in
the contents of this masterful book. Fabozzi, Kolm, Pachamanova, and Focardi deserve high praise for
producing a technically rigorous yet remarkably accessible guide to the latest advances in portfolio
construction."
--Mark Kritzman, President and CEO, Windham Capital Management, LLC

"The topic of robust optimization (RO) has become 'hot' over the past several years, especially in real-world
financial applications. This interest has been sparked, in part, by practitioners who implemented classical
portfolio models for asset allocation without considering estimation and model robustness a part of their
overall allocation methodology, and experienced poor performance. Anyone interested in these
developments ought to own a copy of this book. The authors cover the recent developments of the RO area
in an intuitive, easy-to-read manner, provide numerous examples, and discuss practical considerations. I
highly recommend this book to finance professionals and students alike."
--John M. Mulvey, Professor of Operations Research and Financial Engineering, Princeton University
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From reader reviews:

Zachary Mason:

The book Robust Portfolio Optimization and Management can give more knowledge and also the precise
product information about everything you want. Why then must we leave the best thing like a book Robust
Portfolio Optimization and Management? A few of you have a different opinion about reserve. But one aim
in which book can give many data for us. It is absolutely right. Right now, try to closer using your book.
Knowledge or information that you take for that, you can give for each other; it is possible to share all of
these. Book Robust Portfolio Optimization and Management has simple shape but the truth is know: it has
great and large function for you. You can look the enormous world by start and read a publication. So it is
very wonderful.

Vanesa Thomas:

Here thing why this Robust Portfolio Optimization and Management are different and dependable to be
yours. First of all looking at a book is good nevertheless it depends in the content of the usb ports which is
the content is as delightful as food or not. Robust Portfolio Optimization and Management giving you
information deeper as different ways, you can find any guide out there but there is no book that similar with
Robust Portfolio Optimization and Management. It gives you thrill examining journey, its open up your
personal eyes about the thing that happened in the world which is probably can be happened around you. It is
easy to bring everywhere like in area, café, or even in your means home by train. In case you are having
difficulties in bringing the printed book maybe the form of Robust Portfolio Optimization and Management
in e-book can be your alternative.

Ben Papenfuss:

Do you one of the book lovers? If yes, do you ever feeling doubt if you are in the book store? Try to pick one
book that you just dont know the inside because don't evaluate book by its deal with may doesn't work is
difficult job because you are scared that the inside maybe not while fantastic as in the outside search likes.
Maybe you answer might be Robust Portfolio Optimization and Management why because the excellent
cover that make you consider in regards to the content will not disappoint anyone. The inside or content is
definitely fantastic as the outside or cover. Your reading 6th sense will directly direct you to pick up this
book.

Jason Valladares:

This Robust Portfolio Optimization and Management is new way for you who has curiosity to look for some
information mainly because it relief your hunger of information. Getting deeper you into it getting
knowledge more you know or else you who still having small amount of digest in reading this Robust
Portfolio Optimization and Management can be the light food for you personally because the information
inside this kind of book is easy to get by anyone. These books produce itself in the form that is reachable by



anyone, that's why I mean in the e-book form. People who think that in guide form make them feel tired even
dizzy this e-book is the answer. So you cannot find any in reading a book especially this one. You can find
actually looking for. It should be here for you actually. So , don't miss the item! Just read this e-book variety
for your better life along with knowledge.
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