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This book provides a detailed accounting of how downside risk can enter a
portfolio, and what can be done to identify and prepare for the downside.We
take the view that downside risk can be incorporated into current methods of
stock valuation and portfolio management.Therefore we introduce commonly
used theories in order to show how the status quo often misses the downside,
and where to include it.

The importance of downside risk is evident to any investor in the market.
No one complains about unexpected gains, while unexpected losses are
painful.Traditional theories of risk measurements treat volatility on either side
equally. To include downside risk, we divide the discussion into three parts.
Part 1 covers the current theories of risk measurement and management, and
includes Chapters 1, 2, and 3. Part 2 presents the violations of this theory and
the need to include the downside, covered in Chapters 4, 5, 6, and 7. Part 3
covers the quantitative and programming techniques to make risk measurement
more precise in Chapters 8 and 9. The discussions in these two chapters
are not for the casual reader but for those who perform the calculations and
are curious about the pitfalls to avoid. Chapter 10 concludes with a summarized
treatment of downside risk.

Our aim in this book will have succeeded if the reader takes a second look
when investing and asks, “Have I considered the downside?”






	Comments

		


	[image: ]Add Your Comment
(HTML tags aren't allowed.)











	Amazing Books

	[image: ][image: Faster Smarter Microsoft Office 2003]

Faster Smarter Microsoft Office 2003Microsoft Press, 2003
Now you can do the things you do every day with Office—create reports, manage  finances, send e-mail, and make a presentation—but do them faster, smarter, and  better. Dive in! This friendly, focused guide shows the best ways to use the  core features in your Office programs, so you spend more time doing and less  time learning. Use...
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Progress in Artificial Intelligence: 13th Portuguese Conference on Artificial Intelligence, EPIA 2007, Workshops: GAIW, AIASTS, ALEA, AMITA, BAOSWSpringer, 2008

	This book constitutes the refereed proceedings of the 13th Portuguese Conference on Artificial Intelligence, EPIA 2007, held in Guimarães, Portugal, in December 2007 as eleven integrated workshops. The 58 revised full papers presented were carefully reviewed and selected from a total of 210 submissions. In accordance with the eleven...
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Mastering SQL Server 2005 Reporting Services Infrastructure DesignSybex, 2007
Design, Produce, and Distribute Reports That Mean Something
   Today's DBAs need to know how to work with users, management, and key stakeholders to identify organizational needs and leverage the technology to meet them. Covering intermediate to advanced subjects, such as performance tuning, this book shows you how to build a...
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Sencha Touch Mobile JavaScript FrameworkPackt Publishing, 2012


	Since its initial launch, Sencha Touch has quickly become the gold standard for

	developing rich mobile web applications with HTML5. Sencha Touch is the first

	HTML5 mobile JavaScript framework that allows you to develop mobile web

	applications that look and feel like native applications on both iPhone and Android

	touchscreen...

	[image: ]	[image: ][image: Alison Balter's Mastering Microsoft Office Access 2003]

Alison Balter's Mastering Microsoft Office Access 2003Sams Publishing, 2003
What Alison's book offers over other books in that she is able to take a highly technical topic and present it in a manner that is easy to comprehend. It is a book that the reader will often want to read from cover to cover, but it can also act as an excellent reference. Readers of this book will learn:
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The Vaal Uprising of 1984 and the Struggle for Freedom in South AfricaJames Currey, 2021

	On 3 September 1984 a bloody uprising set the African townships of the Vaal Triangle aflame. Triggered by dissatisfaction over rent increases and a local government that was failing to provide any meaningful political power or social transformation to the black majority, it heralded the insurrectionary period that was to profoundly...
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