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An update of a definitive investment text, Modern Portfolio Theory is a comprehensive
guide to asset allocation, portfolio optimization, asset pricing models, and securities
analysis, with an emphasis on practical, empirical methodology and technique. The
8th edition of Modern Portfolio Theory has been updated with new developments in
behavioral finance and choice theory, recent results in asset pricing models, new
research on hedge funds and mutual funds, and novel approaches to optimization,
including the liability framework and simulation methods for investment decision
making and risk analysis.
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评论

语言简洁易懂条理清晰蛮好的

-----------------------------
好一般

-----------------------------
推导都挺清楚完整的，适合数学渣。。。不过第8、9章那里的逻辑初学者理解起来可能
有点困难，如果调整一下说不定会更好。配合CPA财管那本一起看挺好的。。。

-----------------------------
算是一个很general的讲解吧，挺适合自学的

-----------------------------
反正就是越看越清楚就算是blackrock眼瞎要了我
我自己为了后半生的幸福也不应该去拖累人家组的智商
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