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An updated guide to the theory and practice of investment management Many books focus on the theory of investment
management and leave the details of the implementation of the theory up to you. This book illustrates how theory is applied in
practice while stressing the importance of the portfolio construction process. The Second Edition of The Theory and Practice of
Investment Management is the ultimate guide to understanding the various aspects of investment management and investment
vehicles. Tying together theoretical advances in investment management with actual practical applications, this book gives you a
unique opportunity to use proven investment management techniques to protect and grow a portfolio under many different
circumstances. Contains new material on the latest tools and strategies for both equity and fixed income portfolio management
Includes key take-aways as well as study questions at the conclusion of each chapter A timely updated guide to an important topic
in today's investment world This comprehensive investment management resource combines real-world financial knowledge with
investment management theory to provide you with the practical guidance needed to succeed within the investment management
arena.
Portfolio risk forecasting has been and continues to be an active research field for both academics and practitioners. Almost all
institutional investment management firms use quantitative models for their portfolio forecasting, and researchers have explored
models' econometric foundations, relative performance, and implications for capital market behavior and asset pricing equilibrium.
Portfolio Risk Analysis provides an insightful and thorough overview of financial risk modeling, with an emphasis on practical
applications, empirical reality, and historical perspective. Beginning with mean-variance analysis and the capital asset pricing
model, the authors give a comprehensive and detailed account of factor models, which are the key to successful risk analysis in
every economic climate. Topics range from the relative merits of fundamental, statistical, and macroeconomic models, to GARCH
and other time series models, to the properties of the VIX volatility index. The book covers both mainstream and alternative asset
classes, and includes in-depth treatments of model integration and evaluation. Credit and liquidity risk and the uncertainty of
extreme events are examined in an intuitive and rigorous way. An extensive literature review accompanies each topic. The authors
complement basic modeling techniques with references to applications, empirical studies, and advanced mathematical texts. This
book is essential for financial practitioners, researchers, scholars, and students who want to understand the nature of financial
markets or work toward improving them.
The book assesses financial integration in emerging East Asia at both regional and global levels. The publication studies the
factors driving the progress of regional financial integration in relation to financial globalization and identifies the relevant policy
challenges facing emerging market economies in the region.
"This book fills provides a high-level overview of the analytics process at investment firms from multiple angles: the data
management side, the modeling side, the software resources side, and the investment strategy side"-Page 1/11
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This timely volume addresses three important recent trends in the internationalization of United States equity markets: extensive
market integration through foreign investment and links among stock prices around the world; increasing securitization as
countries such as Japan come to rely more than ever before on markets in equities and bonds at the expense of banks; and the
opening of national financial systems of newly industrializing countries to international financial flows and institutions, as
governments remove capital controls and other barriers. Eight essays examine such issues as the current extent of international
market integration, gains to U.S. investors through international diversification, home-country bias in investing, the role of time and
location around the world in stock trading, and the behavior of country funds. Other, long-standing questions about equity markets
are also addressed, including market efficiency and the accuracy of models of expected returns, with a particular focus on
variances, covariances, and the price of risk according to the Capital Asset Pricing Model.
Unprecedented economic growth and wealth accumulation in predominately Muslim countries have prompted many financial
institutions in the US and Europe to position their investment teams across the Middle East and Asia to be closer to the markets in
which they invest, and to take advantage or asset-gathering opportunities. This growth has also encouraged an increasing number
of western industrialised countries to adopt legislation that responds to the requirements of the Musli investment community. To be
effective in these markets it is essential that professionals have an understanding of how Shari'a legal principles are applied in the
financial sector. Failure to do so exposes them and their clients to potential financial, legal and reputational pitfalls. The Chancellor
Guide to the Legal and Shari'a Aspects of Islamic Finance is the first professional reference to focus specifically on the legal
dimension of Islamic Finance. The guide brings together nineteen Islamic Finance legal practitioners and advisers to provide a
comprehensive yet practical legal perspective on the subject. Each contributor draws on several years' hands-on experience in
Islamic Finance product development and advice to leading financial institutions to provide a real-world, contemporary assessment
of the key legal issues in Islamic Finance. The guide's hands-on approach and accessible style make it required reading for
everyone with a professional interest in Islamic Finance, be they lawyers, accountants, regulators, bankers or investors. It is also a
unique reference for academic institutions worldwide.
Since the turn of the century, the liberalization of capital markets has caused exponential growth of foreign direct investment (FDI).
However, developments in recent years have shown that countries have placed limitations on foreign investors. In addition,
dynamic economic developments in the surge of financial and economic crisis and later have clearly exposed the possibility that
FDI will change course and result in foreign direct divestment. This book looks at specific country experiences related to FDI as
well as determinants of FDI that could be connected to the new course of divestment.

Capital Market Reform in Asia is a compilation of selected papers that captures the essence of the issues and challenges
that contributed to capital market reform in the Asian region. The central theme of this volume is to chart the progress of
capital market development in Asia after the 1997–1998 Asian financial crisis, to understand the complex process of
capital market deepening in emerging market economies, and to acknowledge that in the aftermath of the global financial
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crisis of 2007–2009, robust Asian capital markets are crucial for mobilizing domestic savings for investments in Asia, both
nationally and regionally. The book provides new insights into several important themes in capital market reforms in asia
and is written by Asian financial policymakers, practitioners, scholars and experts invited by the organisation for
Economic Co-operation and Development (OECD) and the Asian Development Bank Institute (ADBI).
????????????????????????????????????,??????????????,?????CFA??????
Taking due account of extreme events when constructing portfolios of assets or liabilities is a key discipline for market
professionals. Extreme events are a fact of life in how markets operate. In Extreme Events: Robust Portfolio Construction
in the Presence of Fat Tails, leading expert Malcolm Kemp shows readers how to analyse market data to uncover fattailed behaviour, how to incorporate expert judgement in the handling of such information, and how to refine portfolio
construction methodologies to make portfolios less vulnerable to extreme events or to benefit more from them. This is the
only text that combines a comprehensive treatment of modern risk budgeting and portfolio construction techniques with
the specific refinements needed for them to handle extreme events. It explains in a logical sequence what constitutes fattailed behaviour and why it arises, how we can analyse such behaviour, at aggregate, sector or instrument level, and how
we can then take advantage of this analysis. Along the way, it provides a rigorous, comprehensive and clear
development of traditional portfolio construction methodologies applicable if fat-tails are absent. It then explains how to
refine these methodologies to accommodate real world behaviour. Throughout, the book highlights the importance of
expert opinion, showing that even the most data-centric portfolio construction approaches ultimately depend on
practitioner assumptions about how the world might behave. The book includes: Key concepts and methods involved in
analysing extreme events A comprehensive treatment of mean-variance investing, Bayesian methods, market consistent
approaches, risk budgeting, and their application to manager and instrument selection A systematic development of the
refinements needed to traditional portfolio construction methodologies to cater for fat-tailed behaviour Latest
developments in stress testing and back testing methodologies A strong focus on the practical implementation challenges
that can arise at each step in the process and on how to overcome these challenges “Understanding how to model and
analyse the risk of extreme events is a crucial part of the risk management process. This book provides a set of
techniques that allow practitioners to do this comprehensively.” Paul Sweeting, Professor of Actuarial Science, University
of Kent “How can the likeliness of crises affect the construction of portfolios? This question is highly topical in times
where we still have to digest the last financial collapse. Malcolm Kemp gives the answer. His book is highly
recommended to experts as well as to students in the financial field.” Christoph Krischanitz, President Actuarial
Association of Austria, Chairman WG “Market Consistency” of Groupe Consultatif
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Global Development Finance (GDF), is the World Bank's annual review of recent trends in and prospects for financial
flows to developing countries. It is an indispensable resource for governments, economists, investors, financial
consultants, academics, bankers, and the entire development community. Vol I: Analysis and Outlook reviews recent
trends in financial flows to developing countries. Also available as a two volume set, Vol II. Summary and Country
Tables* includes comprehensive data for 138 countries, as well as summary data for regions and income groups.
Innovative insights on creating models that will help you become a disciplined intelligent investor The pioneer of value
investing, Benjamin Graham, believed in a philosophy that continues to be followed by some of today's most successful
investors, such as Warren Buffett. Part of this philosophy includes adhering to your stock selection process come "hell or
high water" which, in his view, was one of the most important aspects of investing. So, if a quant designs and implements
mathematical models for predicting stock or market movements, what better way to remain objective, then to invest using
algorithms or the quantitative method? This is exactly what Ben Graham Was a Quant will show you how to do. Opening
with a brief history of quantitative investing, this book quickly moves on to focus on the fundamental and financial factors
used in selecting "Graham" stocks, demonstrate how to test these factors, and discuss how to combine them into a
quantitative model. Reveals how to create custom screens based on Ben Graham's methods for security selection
Addresses what it takes to find those factors most influential in forecasting stock returns Explores how to design models
based on other styles and international strategies If you want to become a better investor, you need solid insights and the
proper guidance. With Ben Graham Was a Quant, you'll receive this and much more, as you learn how to create
quantitative models that follow in the footsteps of Graham's value philosophy.
A process-driven approach to investment management that lets you achieve the same high gains as the most successful
portfolio managers, but at half the cost What do you pay for when you hire a portfolio manager? Is it his or her unique
experience and expertise, a set of specialized analytical skills possessed by only a few? The truth, according to industry
insider Jacques Lussier, is that, despite their often grandiose claims, most successful investment managers, themselves,
can't properly explain their successes. In this book Lussier argues convincingly that most of the gains achieved by
professional portfolio managers can be accounted for not by special knowledge or arcane analytical methodologies, but
proper portfolio management processes whether they are aware of this or not. More importantly, Lussier lays out a formal
process-oriented approach proven to consistently garner most of the excess gains generated by traditional analysisintensive approaches, but at a fraction of the cost since it could be fully implemented internally. Profit from more than a
half-century's theoretical and empirical literature, as well as the author's own experiences as a top investment strategist
Learn an approach, combining several formal management processes, that simplifies portfolio management and makes
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its underlying qualities more transparent, while lowering costs significantly Discover proven methods for exploiting the
inefficiencies of traditional benchmarks, as well as the behavioral biases of investors and corporate management, for
consistently high returns Learn to use highly-efficient portfolio management and rebalancing methodologies and an
approach to diversification that yields returns far greater than traditional investment programs
Despite the growing importance of the global emerging market (GEM) for the world’s business, economies, and politics,
it has received a relatively scant amount of academic attention in business and economics courses. This textbook is the
first to focus on the GEM and its strategic and economic characteristics. The Global Emerging Market: Strategic
Management and Economics describes the fundamental economic base and trends of the global marketplace (GMP) as
well as business and management development for the conditions of emerging-market countries (EMCs). Focusing on
the formation of a strategic mindset and the decision making process, it explains how to analyze the basic economic
factors and the global order, especially in times of crisis. This text also explains how to classify countries related to this
new market of tremendous opportunities. Furthermore, the book includes recommendations on how to develop entry and
exit strategies for the GEM, work in it and create efficient management systems. Features include: Extensive tables,
charts, and graphs illustrating the strategic considerations of the GMP and the GEM End-of-chapter study questions
Practical examples based on the author’s involvement in the development of the GEM, from both sides of the
international transactions This academic book is the ideal guide for current business leaders and students on how to
make strategic, symmetric, and asymmetric time-sensitive decisions related to the GEM.
In this book, you will be introduced to generic best practice principles for a post credit crunch market. First, the book takes a closer look at the
reasons why the market froze during the 2007 to 2009 credit crisis. Then you will learn how to use the principles explained here in your
generic deal's typical life cycle stages. Throughout, each stage is discussed in detail, from strategy and feasibility, pre-close, at close, and
post close. The final section of the book contains a toolbox of references, tables, dictionaries, and resources.
An introduction to the theory and practice of financial simulation and optimization In recent years, there has been a notable increase in the
use of simulation and optimization methods in the financial industry. Applications include portfolio allocation, risk management, pricing, and
capital budgeting under uncertainty. This accessible guide provides an introduction to the simulation and optimization techniques most widely
used in finance, while at the same time offering background on the financial concepts in these applications. In addition, it clarifies difficult
concepts in traditional models of uncertainty in finance, and teaches you how to build models with software. It does this by reviewing current
simulation and optimization methodology-along with available software-and proceeds with portfolio risk management, modeling of random
processes, pricing of financial derivatives, and real options applications. Contains a unique combination of finance theory and rigorous
mathematical modeling emphasizing a hands-on approach through implementation with software Highlights not only classical applications,
but also more recent developments, such as pricing of mortgage-backed securities Includes models and code in both spreadsheet-based
software (@RISK, Solver, Evolver, VBA) and mathematical modeling software (MATLAB) Filled with in-depth insights and practical advice,
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Simulation and Optimization Modeling in Finance offers essential guidance on some of the most important topics in financial management.
It is widely acknowledged that many financial modelling techniques failed during the financial crisis, and in our post-crisis environment many
techniques are being reconsidered. This single volume provides a guide to lessons learned for practitioners and a reference for academics.
Including reviews of traditional approaches, real examples, and case studies, contributors consider portfolio theory; methods for valuing
equities and equity derivatives, interest rate derivatives, and hybrid products; and techniques for calculating risks and implementing
investment strategies. Describing new approaches without losing sight of their classical antecedents, this collection of original articles
presents a timely perspective on our post-crisis paradigm. Highlights pre-crisis best classical practices, identifies post-crisis key issues, and
examines emerging approaches to solving those issues Singles out key factors one must consider when valuing or calculating risks in the
post-crisis environment Presents material in a homogenous, practical, clear, and not overly technical manner
“???”?????????????????????????
An inside look at modern approaches to modeling equity portfolios Financial Modeling of the Equity Market is the most comprehensive, up-todate guide to modeling equity portfolios. The book is intended for a wide range of quantitative analysts, practitioners, and students of finance.
Without sacrificing mathematical rigor, it presents arguments in a concise and clear style with a wealth of real-world examples and practical
simulations. This book presents all the major approaches to single-period return analysis, including modeling, estimation, and optimization
issues. It covers both static and dynamic factor analysis, regime shifts, long-run modeling, and cointegration. Estimation issues, including
dimensionality reduction, Bayesian estimates, the Black-Litterman model, and random coefficient models, are also covered in depth.
Important advances in transaction cost measurement and modeling, robust optimization, and recent developments in optimization with higher
moments are also discussed. Sergio M. Focardi (Paris, France) is a founding partner of the Paris-based consulting firm, The Intertek Group.
He is a member of the editorial board of the Journal of Portfolio Management. He is also the author of numerous articles and books on
financial modeling. Petter N. Kolm, PhD (New Haven, CT and New York, NY), is a graduate student in finance at the Yale School of
Management and a financial consultant in New York City. Previously, he worked in the Quantitative Strategies Group of Goldman Sachs
Asset Management, where he developed quantitative investment models and strategies.
?The decision to diversify lies at the core of corporate strategy and is one of the most important decisions for top management. Matthias
Knecht introduces a new perspective on corporate diversification that extends the academic discussion and reveals substantial new insights
with regards to one of the most pressing questions in strategic management: what makes a diversification strategy successful? The author
introduces the dynamism of industries as the dominant force in the firm’s environment that influences the organization on all levels. Due to
strategic, organizational, and managerial similarities of businesses competing in similar dynamic environments, synergistic benefits and
superior economic performance can be realized through the combination of dynamic-related businesses in the corporate portfolio. This study
provides a quantitative, multidimensional operationalization of industry dynamism and an in-depth assessment of the dynamism of a wide
range of industries. At the core of the study lies the investigation of the performance impact of dynamic-related diversification strategies. The
results provide new insights into successful portfolio construction strategies in the face of today’s dynamic environments.
The Practical Guide to Wall Street is an indispensable resource for anyone who aspires to a front-office sales or trading position on Wall
Street and an essential desk reference for market practitioners and those who interact with this exciting but widely misunderstood industry.
Written by an experienced trader in a clear, conversational style and assuming no previous background in finance, The Practical Guide to
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Wall Street provides a thorough schooling in the core curriculum of the equity and equity derivatives sales and trading business - exactly what
you would learn from sitting beside the traders at a tier-one Wall Street investment bank (except that in practice, traders rarely have time to
provide such detailed explanations!) Topics covered include: Clear, detailed and intuitive explanations of all major products, their function,
pricing and risks (several of which are unavailable anywhere else despite producing billions of dollars in annual revenue for Wall St.) The
layout of the trading floor, the roles and responsibilities of the different sales and trading groups and how they interact to service the client
business An overview of the structure of the macro-economy and the trader’s perspective on the significance of economic data releases and
their impact on the financial markets A review of those concepts from fundamental valuation and financial statement analysis of greatest
relevance on the trading floor (as opposed to abstract valuation models) Practical details of the structure and functioning of the equity and
derivative markets including translations of trader jargon, Bloomberg tips, market conventions, liquidity and risk considerations and much
more… This book provides the first comprehensive explanation of all aspects of the functioning of the equities division, with information, details
and insights previously only available to those who already worked on a trading floor. The availability of this material in a format accessible to
non-professionals fundamentally changes the level of industry knowledge employers in the financial services industry can expect of new
hires.

The hedge fund industry has grown dramatically over the last two decades, with more than eight thousand funds now
controlling close to two trillion dollars. Originally intended for the wealthy, these private investments have now attracted a
much broader following that includes pension funds and retail investors. Because hedge funds are largely unregulated
and shrouded in secrecy, they have developed a mystique and allure that can beguile even the most experienced
investor. In Hedge Funds, Andrew Lo--one of the world's most respected financial economists--addresses the pressing
need for a systematic framework for managing hedge fund investments. Arguing that hedge funds have very different risk
and return characteristics than traditional investments, Lo constructs new tools for analyzing their dynamics, including
measures of illiquidity exposure and performance smoothing, linear and nonlinear risk models that capture alternative
betas, econometric models of hedge fund failure rates, and integrated investment processes for alternative investments.
In a new chapter, he looks at how the strategies for and regulation of hedge funds have changed in the aftermath of the
financial crisis.
Volume I: Financial Markets and Instruments skillfully covers the general characteristics of different asset classes,
derivative instruments, the markets in which financial instruments trade, and the players in those markets. It also
addresses the role of financial markets in an economy, the structure and organization of financial markets, the efficiency
of markets, and the determinants of asset pricing and interest rates. Incorporating timely research and in-depth analysis,
the Handbook of Finance is a comprehensive 3-Volume Set that covers both established and cutting-edge theories and
developments in finance and investing. Other volumes in the set: Handbook of Finance Volume II: Investment
Management and Financial Management and Handbook
of Finance Volume III: Valuation, Financial Modeling, and
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Quantitative Tools.
Global Development Finance (GDF), is the World Bank's annual review of recent trends in and prospects for financial
flows to developing countries. It is an indispensable resource for governments, economists, investors, financial
consultants, academics, bankers, and the entire development community. Vol I: Analysis and Outlook reviews recent
trends in financial flows to developing countries. Vol II. Summary and Country Tables* includes comprehensive data for
138 countries, as well as summary data for regions and income groups. Also available on CD-ROM, with more than 200
historical time series from 1970 to 2005, and country group estimates for 2006. * Vol II. Summary and Country Tables
The latest practical applications of electricity market equilibrium models in analyzing electricity markets Electricity market
deregulation is driving the power energy production from a monopolistic structure into a competitive market environment.
The development of electricity markets has necessitated the need to analyze market behavior and power. Restructured
Electric Power Systems reviews the latest developments in electricity market equilibrium models and discusses the
application of such models in the practical analysis and assessment of electricity markets. Drawing upon the extensive
involvement in the research and industrial development of the leading experts in the subject area, the book starts by
explaining the current developments of electrical power systems towards smart grids and then relates the operation and
control technologies to the aspects in electricity markets. It explores: The problems of electricity market behavior and
market power Mathematical programs with equilibrium constraints (MPEC) and equilibrium problems with equilibrium
constraints (EPEC) Tools and techniques for solving the electricity market equilibrium problems Various electricity market
equilibrium models State-of-the-art techniques for computing the electricity market equilibrium problems The application
of electricity market equilibrium models in assessing the economic benefits of transmission expansions for market
environments, forward and spot markets, short-term power system security, and analysis of reactive power impact Also
featured are computational resources to allow readers to develop algorithms on their own, as well as future research
directions in modeling and computational techniques in electricity market analysis. Restructured Electric Power Systems
is an invaluable reference for electrical engineers and power system economists from power utilities and for professors,
postgraduate students, and undergraduate students in electrical power engineering, as well as those responsible for the
design, engineering, research, and development of competitive electricity markets and electricity market policy.
The most comprehensive coverage of institutional investment management issues This comprehensive handbook of
investment management theories, concepts, and applications opens with an overview of the financial markets and
investments, as well as a look at institutional investors and their objectives. From here, respected investment expert
Frank Fabozzi moves on to cover a wide array of issues in this evolving field. From valuation and fixed income analysis
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to alternative investments and asset allocation, Fabozzi provides the best in cutting-edge information for new and
seasoned practitioners, as well as professors and students of finance. Contains practical, real-world applications of
investment management theories and concepts Uses unique illustrations of factor models to highlight how to build a
portfolio Includes insights on execution and measurement of transaction costs Covers fixed income (particularly
structured products) and derivatives Institutional Investment Management is an essential read for anyone who needs to
hone their skills in this discipline.
Computational Science – ICCS 201919th International Conference, Faro, Portugal, June 12–14, 2019, Proceedings, Part
IIISpringer
A comprehensive guide to financial econometrics Financial econometrics is a quest for models that describe financial
time series such as prices, returns, interest rates, and exchange rates. In Financial Econometrics, readers will be
introduced to this growing discipline and the concepts and theories associated with it, including background material on
probability theory and statistics. The experienced author team uses real-world data where possible and brings in the
results of published research provided by investment banking firms and journals. Financial Econometrics clearly explains
the techniques presented and provides illustrative examples for the topics discussed. Svetlozar T. Rachev, PhD
(Karlsruhe, Germany) is currently Chair-Professor at the University of Karlsruhe. Stefan Mittnik, PhD (Munich, Germany)
is Professor of Financial Econometrics at the University of Munich. Frank J. Fabozzi, PhD, CFA, CFP (New Hope, PA) is
an adjunct professor of Finance at Yale University’s School of Management. Sergio M. Focardi (Paris, France) is a
founding partner of the Paris-based consulting firm The Intertek Group. Teo Jasic, PhD, (Frankfurt, Germany) is a senior
manager with a leading international management consultancy firm in Frankfurt.
??????:????????????????????????????????????????????????
Este manual é o resultado da sistematização e aprofundamento das matérias que os autores têm lecionado na FEP ao longo de vários anos
em disciplinas na área financeira. Trata-se de um livro que os autores procuraram que fosse diferente da maioria dos que existem em
circulação, quer por via de algumas das matérias abordadas, quer pelo seu aprofundamento e detalhe, quer pela associação que quiseram
estabelecer com as práticas correntes dos mercados financeiros. Portanto, não é um manual com um pendor exclusivo, ou
predominantemente aca¬démico, podendo servir outros públicos interessados nestas questões. Sempre que possível, a linguagem utilizada
é acessível. Todavia, nos capítulos mais técnicos preferiu-se recorrer a um maior nível de formalização por se entender que essa é também
a melhor via para explicar e compreender os conceitos e modelos abordados. As matérias tratadas são ilustradas por exemplos numéricos,
mas igualmente por comentários publicados na imprensa especializada que possuem a vantagem de revelar a sua atualidade e implicações.
The five-volume set LNCS 11536, 11537, 11538, 11539 and 11540 constitutes the proceedings of the 19th International Conference on
Computational Science, ICCS 2019, held in Faro, Portugal, in June 2019. The total of 65 full papers and 168 workshop papers presented in
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this book set were carefully reviewed and selected from 573 submissions (228 submissions to the main track and 345 submissions to the
workshops). The papers were organized in topical sections named: Part I: ICCS Main Track Part II: ICCS Main Track; Track of Advances in
High-Performance Computational Earth Sciences: Applications and Frameworks; Track of Agent-Based Simulations, Adaptive Algorithms and
Solvers; Track of Applications of Matrix Methods in Artificial Intelligence and Machine Learning; Track of Architecture, Languages,
Compilation and Hardware Support for Emerging and Heterogeneous Systems Part III: Track of Biomedical and Bioinformatics Challenges for
Computer Science; Track of Classifier Learning from Difficult Data; Track of Computational Finance and Business Intelligence; Track of
Computational Optimization, Modelling and Simulation; Track of Computational Science in IoT and Smart Systems Part IV: Track of DataDriven Computational Sciences; Track of Machine Learning and Data Assimilation for Dynamical Systems; Track of Marine Computing in the
Interconnected World for the Benefit of the Society; Track of Multiscale Modelling and Simulation; Track of Simulations of Flow and Transport:
Modeling, Algorithms and Computation Part V: Track of Smart Systems: Computer Vision, Sensor Networks and Machine Learning; Track of
Solving Problems with Uncertainties; Track of Teaching Computational Science; Poster Track ICCS 2019 Chapter “Comparing Domaindecomposition Methods for the Parallelization of Distributed Land Surface Models” is available open access under a Creative Commons
Attribution 4.0 International License via link.springer.com.
The UN-supported Principles for Responsible Investment initiative has led to around a third of the world’s financial assets being managed
with a commitment to invest in a way that considers environmental, social or governance (ESG) criteria. The responsible investment trend
has increased dramatically since the global financial crisis, yet understanding of this field remains at an early stage. This handbook provides
an atlas of current practice in the field of responsible investment. With a large global team of expert contributors, the book explores the impact
of responsible investment on key financial actors ranging from mainstream asset managers to religious organizations. Offering students and
researchers a comprehensive introduction to current scholarship and international structures in the expanding discipline of responsible
investment, this handbook is vital reading across the fields of finance, economics and accounting.
Discover the power of the CFO's role in delivering shareholder value During the past decade, the CFO role has expanded dramatically in its
breadth, complexity, and criticality. Filled with proven strategies, best practices, and keen insights, The Essential CFO describes how today's
CFOs are responding to their expanded roles within both public and private companies. With straightforward and pragmatic guidance, author
Bruce Nolop shows how CFOs are partnering with CEOs to deliver shareholder value by articulating a strategic plan, determining capital
allocations, managing the capital structure, driving financial performance, and implementing strategic transactions. Covers how CFOs are
establishing robust accounting and risk management processes and effectively communicating with both external and internal constituencies
Looks at the role of the CFO in transforming financial organizations to drive effectiveness and efficiencies Examines how CFOs can develop
talent with the experience, expertise, and leadership skills to meet the challenges of the future Written from a balanced, top-down perspective
of the modern CFO, The Essential CFO provides you with practical prescriptions for executing impactful corporate finance strategies.
The ultimate guide to dealing with hedge fund risk in a post-Great Recession world Hedge funds have been faced with a variety of new
challenges as a result of the ongoing financial crisis. The simultaneous collapse of major financial institutions that were their trading
counterparties and service providers, fundamental and systemic increases in market volatility and illiquidity, and unrelenting demands from
investors to redeem their hedge fund investments have conspired to make the climate for hedge funds extremely uncomfortable. As a result,
many funds have failed or been forced to close due to poor performance. Managing Hedge Fund Risk and Financing: Adapting to a New Era
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brings together the many lessons learned from the recent crisis. Advising hedge fund managers and CFOs on how to manage the risk of their
investment strategies and structure relationships to best insulate their firms and investors from the failures of financial counterparties, the
book looks in detail at the various methodologies for managing hedge fund market, credit, and operational risks depending on the hedge
fund's investment strategy. Also covering best practice ISDA, Prime Brokerage, Fee and Margin Lock Up, and including tips for Committed
Facility lending contracts, the book includes everything you need to know to learn from the events of the past to inform your future hedge fund
dealings. Shows how to manage hedge fund risk through the application of financial risk modelling and measurement techniques as well as
the structuring of financial relationships with investors, regulators, creditors, and trading counterparties Written by a global finance expert,
David Belmont, who worked closely with hedge fund clients during the crisis and experienced first hand what works Explains how to profit
from the financial crisis In the wake of the Financial Crisis there have been calls for more stringent management of hedge fund risk, and this
timely book offers comprehensive guidelines for CFOs looking to ensure world-class levels of corporate governance.
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