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Front matter -- Preface -- Contents -- Chapter 1. Culture and foreign
language education: An introduction to the book -- Chapter 2. Culture
in foreign language learning — The implications for teachers and
teacher training -- Chapter 3. Pre-service teachers discovering
intercultural enquiry in language classroom discourse -- Chapter 4.
Exploring the intercultural in Australian community languages teaching
-- Chapter 5. Critical thinking, (inter)cultural awareness and
pedagogical dilemmas: Stories of three university teachers in Indonesia
-- Chapter 6. First, second, third place and beyond: Reflection on a
philosophy of Self & Identity for intercultural language teaching --
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languages: Two stories of multilingual development -- Chapter 9. The
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Chapter 10. Motivational changes and their affecting factors among
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paradigms: A model for the integrated assessment of language and
culture -- Authors and their affiliations -- Index

The teaching of culture and interculturality is today viewed as an
integral part of foreign language education. This book presents
insights from recent research on the role of culture in second/foreign
and heritage language education. It contains 14 chapters including an
introductory chapter that discusses diachronically the evolving notion
of culture and how the sociocultural view of culture as a complex and
dynamic concept informs language teaching and language learning
research. The chapters following the introduction are organised in four
parts focusing on: 1) the teacher's role in integrated language and
culture learning; 2) the interrelationship between culture, identity, and
language learning and use; 3) the effect of culture on learner
characteristics which impact language learning processes and
outcomes; and 4) curriculum development aimed at fostering language
and culture learning. The chapters in Parts 1 to 3 present contributions
from current research - either in the form of the authors' original
studies or comprehensive reviews of relevant essential research - which
bears important implications for curricular practice in foreign language
and language teacher education. This close link between research,
theory and practice is also maintained in the two chapters in Part 4,
which present developmental projects based on well-grounded
theoretical frameworks.
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Returns and the Gaussian Hypothesis -- Utility Functions and the
Theory of Choice -- The Markowitz Framework -- Markowitz Without a
Risk-Free Asset -- Markowitz with a Risk-Free Asset -- Performance
and Diversification Indicators -- Risk Measures and Capital Allocation
-- Factor Models -- Identification of the Factors -- Exercises and
Problems.

This self-contained book presents the main techniques of quantitative
portfolio management and associated statistical methods in a very
didactic and structured way, in a minimum number of pages. The
concepts of investment portfolios, self-financing portfolios and
absence of arbitrage opportunities are extensively used and enable the
translation of all the mathematical concepts in an easily interpretable
way. All the results, tested with Python programs, are demonstrated
rigorously, often using geometric approaches for optimization
problems and intrinsic approaches for statistical methods, leading to
unusually short and elegant proofs. The statistical methods concern
both parametric and non-parametric estimators and, to estimate the



factors of a model, principal component analysis is explained. The
presented Python code and web scraping techniques also make it
possible to test the presented concepts on market data. This book will
be useful for teaching Masters students and for professionals in asset
management, and will be of interest to academics who want to explore
a field in which they are not specialists. The ideal pre-requisites consist
of undergraduate probability and statistics and a familiarity with linear
algebra and matrix manipulation. Those who want to run the code will
have to install Python on their pc, or alternatively can use Google Colab
on the cloud. Professionals will need to have a quantitative background,
being either portfolio managers or risk managers, or potentially quants
wanting to double check their understanding of the subject.



