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New Book. In Practical Financial Optimization: A Library of
GAMS Models , the authors provide a diverse set of models for
portfolio optimization, based on the General Algebraic
Modelling System. GAMS consists of a language which allows a
high-level, algebraic representation of mathematical models
and a set of solvers - numerical algorithms - to solve them. The
system was developed in response to the need for powerful and
flexible front-end tools to manage large, real-life models. The
work begins with an overview of the structure of the GAMS
language, and discusses issues relating to the management of
data in GAMS models. The authors provide models for mean-
variance portfolio optimization which address the question of
trading off the portfolio expected return against its risk. Fixed
income portfolio optimization models perform standard
calculations and allow the user to bootstrap a yield curve from
bond prices. Dedication models allow for standard portfolio
dedication with borrowing and re-investment decisions, and
are extended to deal with maximisation of horizon return and
to incorporate various practical considerations on the
portfolio tradeability. Immunization models provide for the...
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Completely essential study publication. Better then never, though i am quite late in start reading this one. I am very
easily could get a delight of reading a composed publication.
-- Ma r ilyne Ma cejkovic    

It in one of my favorite book. Sure, it is actually engage in, nonetheless an interesting and amazing literature. I am
happy to let you know that this is basically the finest book i have got study inside my very own existence and might be
he finest publication for ever.
-- R a nda l R eing er      
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