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Professor Luenberger is well known for his contributions in Automatic Control and Optimization. This
is an outstanding book for understanding modern quantitative approaches to finance if you are an
Engineer or have adequate mathematical training. The material is logically presented, and the
significance of the results are explained.
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Ideal for investment or investment management courses in finance, engineering economics,
operations research, and management science departments, Investment Science has been
successfully class-tested at Boston University, Stanford University, and the University of Strathclyde,
Scotland, and used in several firms where knowledge of investment principles is essential.
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Engineer or have adequate mathematical training. The material is logically presented, and the
significance of the results are explained.
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mathematical coverage of the fundamental topics of intermediate investments, including fixed-
income securities, capital asset pricing theory, derivatives, and innovations in optimal portfolio
growth and valuation of multi-period risky investments.
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