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This groundbreaking book extends traditional approaches of risk
measurement and portfolio optimization by combining distributional
models with risk or performance measures into one framework.
Throughout these pages, the expert authors explain the fundamentals
of probability metrics, outline new approaches to portfolio
optimization, and discuss a variety of essential risk measures. Using
numerous examples, they illustrate a range of applications to optimal
portfolio choice and risk theory, as well as applications to the area of
computational finance that may be useful to financial engineers.



2. Record Nr.
Autore
Titolo

Pubbl/distr/stampa
ISBN

Descrizione fisica

Collana

Disciplina

Locazione
Collocazione

Lingua di pubblicazione
Formato

Livello bibliografico

UNINA9910745901303321
Mantellini, Massimo
Invecchiare al tempo della rete / Massimo Mantellini

Torino, : Einaudi, 2023
9788806255305

131 p.;18cm
Vele ; 204

305.26

BFS

305.26 MAN 1
Italiano

Materiale a stampa
Monografia



