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Sommario/riassunto Modern Portfolio Theory explores how risk averse investors construct
portfolios in order to optimize market risk against expected returns.
The theory quantifies the benefits of diversification.Modern Portfolio
Theory provides a broad context for understanding the interactions of
systematic risk and reward. It has profoundly shaped how institutional
portfolios are managed, and has motivated the use of passive
investment management techniques, and the mathematics of MPT is
used extensively in financial risk management.Advances in Portfolio
Construction and Implementation o



