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A comprehensive portfolio optimization guide, with provided MATLAB code

Robust Equity Portfolio Management + Website offers the most comprehensive coverage available in this
burgeoning field. Beginning with the fundamentals before moving into advanced techniques, this book
provides useful coverage for both beginners and advanced readers. MATLAB code is provided to allow
readers of all levels to begin implementing robust models immediately, with detailed explanations and
applications in the equity market included to help you grasp the real-world use of each technique. The
discussion includes the most up-to-date thinking and cutting-edge methods, including a much-needed
alternative to the traditional Markowitz mean-variance model. Unparalleled in depth and breadth, this book
is an invaluable reference for all risk managers, portfolio managers, and analysts.

Portfolio construction models originating from the standard Markowitz mean-variance model have a high
input sensitivity that threatens optimization, spawning a flurry of research into new analytic techniques. This
book covers the latest developments along with the basics, to give you a truly comprehensive understanding
backed by a robust, practical skill set.

Get up to speed on the latest developments in portfolio optimization●

Implement robust models using provided MATLAB code●

Learn advanced optimization methods with equity portfolio applications●

Understand the formulations, performances, and properties of robust portfolios●

The Markowitz mean-variance model remains the standard framework for portfolio optimization, but the
interest in—and need for—an alternative is rapidly increasing. Resolving the sensitivity issue and
dramatically reducing portfolio risk is a major focus of today's portfolio manager. Robust Equity Portfolio
Management + Website provides a viable alternative framework, and the hard skills to implement any
optimization method.
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From reader reviews:

Rafael Runyan:

This Robust Equity Portfolio Management + Website: Formulations, Implementations, and Properties using
MATLAB (Frank J. Fabozzi Series) usually are reliable for you who want to be considered a successful
person, why. The main reason of this Robust Equity Portfolio Management + Website: Formulations,
Implementations, and Properties using MATLAB (Frank J. Fabozzi Series) can be one of many great books
you must have will be giving you more than just simple studying food but feed a person with information
that perhaps will shock your prior knowledge. This book is definitely handy, you can bring it just about
everywhere and whenever your conditions both in e-book and printed kinds. Beside that this Robust Equity
Portfolio Management + Website: Formulations, Implementations, and Properties using MATLAB (Frank J.
Fabozzi Series) giving you an enormous of experience for instance rich vocabulary, giving you trial run of
critical thinking that we realize it useful in your day action. So , let's have it and luxuriate in reading.

Valerie Wright:

The actual book Robust Equity Portfolio Management + Website: Formulations, Implementations, and
Properties using MATLAB (Frank J. Fabozzi Series) will bring that you the new experience of reading some
sort of book. The author style to describe the idea is very unique. When you try to find new book to read, this
book very suitable to you. The book Robust Equity Portfolio Management + Website: Formulations,
Implementations, and Properties using MATLAB (Frank J. Fabozzi Series) is much recommended to you to
see. You can also get the e-book in the official web site, so you can easier to read the book.

Laura Burnham:

People live in this new day of lifestyle always make an effort to and must have the spare time or they will get
wide range of stress from both everyday life and work. So , when we ask do people have spare time, we will
say absolutely indeed. People is human not only a robot. Then we ask again, what kind of activity have you
got when the spare time coming to a person of course your answer will probably unlimited right. Then ever
try this one, reading textbooks. It can be your alternative throughout spending your spare time, the actual
book you have read will be Robust Equity Portfolio Management + Website: Formulations,
Implementations, and Properties using MATLAB (Frank J. Fabozzi Series).

Melinda Brown:

Guide is one of source of understanding. We can add our knowledge from it. Not only for students but also
native or citizen need book to know the up-date information of year to be able to year. As we know those
ebooks have many advantages. Beside we add our knowledge, also can bring us to around the world. From
the book Robust Equity Portfolio Management + Website: Formulations, Implementations, and Properties
using MATLAB (Frank J. Fabozzi Series) we can take more advantage. Don't someone to be creative



people? To be creative person must like to read a book. Only choose the best book that ideal with your aim.
Don't end up being doubt to change your life by this book Robust Equity Portfolio Management + Website:
Formulations, Implementations, and Properties using MATLAB (Frank J. Fabozzi Series). You can more
attractive than now.
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