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Harry M. Markowitz : Portfolio Selection (Cowles Foundation Monograph: No. 16) before purchasing it in order
to gage whether or not it would be worth my time, and al praised Portfolio Selection (Cowles Foundation Monograph:
No. 16):

0 of 0 people found the following review helpful. Five StarsBy david j. blackstoneQuantitative treatment of portfolio
analysis by progenitor of modern portfolio theory.0 of O people found the following review helpful. | found this book


http://f3db.com/pub/links.php?id=B00G2C1360

helpful By Faraheh VijehThis book clearly describes and go in to detail of portfolio efficiency.It does require
understanding of statistical and mathematics.0 of 0 people found the following review helpful. Five StarsBy Zhuwu
Wunice

Applies modern techniques of analysis and computation to the problem of finding combinations of securities that best
meet the needs of the private institutional investor.nbsp; Written primarily with the nonmathematician in mind,
although it contains mathematical development of the subject in appendixes.nbsp;

"Modern portfolio theory gives arigorous mathematical justification for the time honored investment maxim that
diversification is a sensible strategy for individuals who wish to reduce their risks. Invented in the 1950s by Harry
Markowitz in this book, the theory provides a firm foundation for the intuition that you should not put al your eggsin
one basket and shows investors how to combine securities to minimize risk." Butron G Malkiel, author of "A Random
Walk Down Wall Street” "In every field of study it is possible to look back and identify a person or event that caused a
major change in the direction or development of the field. In investmentsit is clear that the seminal work by Harry
Markowitz on portfolio theory changed the field more than any other single event." Frank K. Reilly, University of
Notre Dame, IndianaFrom the Back CoverThisis aclassic book, representing the first major breakthrough in the field
of modern financial theory. In effect, it created the mathematics of portfolio selection in amodel which has turned out
to be the indispensabl e building block from which the theory of the demand for risky securitiesis constructed. It also
became an essential reference for individuals and financial institutions actually selecting optimal portfolios. Long out
of print and unavailable to numerous recent entrants to both financial theory and financial practice, this new edition
leaves the existing text as it stands but adds substantial new material including a new bibliography and a fascinating
biographical piece on the birth of the field of finance.About the AuthorProfessor Markowitz has been awarded the
Nobel Prize for Economics 1990.



