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Abstract

On 8 November and 6 December 2016, Mark Kritzman, CFA, interviewed Harry M.

Markowitz to discuss his background at the University of Chicago, the Cowles

Commission, and the RAND Corporation; his many contributions not only to modern

portfolio theory but also to other fields; and his views on the 2008 global financial

crisis.
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 The Cowles Commission for Research in Economics, now called the Cowles

Foundation, was founded in 1932 by Alfred Cowles in Colorado Springs, Colorado. The

Commission moved to Chicago in 1939 and was affiliated with the University of Chicago

until 1955. It is now located at Yale University. Its mission is to support rigorous

research in economics and to provide financial support for research, visiting faculty,

postdoctoral fellowships, workshops, and graduate students. It publishes a working

paper series, a reprint series, and monographs.
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