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A comprehensive look at the tools and techniques used in quantitative equity management

Some books attempt to extend portfolio theory, but the real issue today relates to the practical
implementation of the theory introduced by Harry Markowitz and others who followed. The purpose of this
book is to close the implementation gap by presenting state-of-the art quantitative techniques and strategies
for managing equity portfolios.

Throughout these pages, Frank Fabozzi, Sergio Focardi, and Petter Kolm address the essential elements of
this discipline, including financial model building, financial engineering, static and dynamic factor models,
asset allocation, portfolio models, transaction costs, trading strategies, and much more. They also provide
ample illustrations and thorough discussions of implementation issues facing those in the investment
management business and include the necessary background material in probability, statistics, and
econometrics to make the book self-contained.

Written by a solid author team who has extensive financial experience in this area●

Presents state-of-the art quantitative strategies for managing equity portfolios●

Focuses on the implementation of quantitative equity asset management●

Outlines effective analysis, optimization methods, and risk models●

In today's financial environment, you have to have the skills to analyze, optimize and manage the risk of
your quantitative equity investments. This guide offers you the best information available to achieve this
goal.
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From reader reviews:

France Brown:

Information is provisions for individuals to get better life, information presently can get by anyone from
everywhere. The information can be a expertise or any news even a concern. What people must be consider
if those information which is within the former life are challenging to be find than now could be taking
seriously which one is appropriate to believe or which one the actual resource are convinced. If you obtain
the unstable resource then you buy it as your main information we will see huge disadvantage for you. All
those possibilities will not happen throughout you if you take Quantitative Equity Investing: Techniques and
Strategies (Frank J. Fabozzi Series) as your daily resource information.

Kimberly Dyson:

Does one one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store?
Attempt to pick one book that you never know the inside because don't assess book by its cover may doesn't
work is difficult job because you are scared that the inside maybe not seeing that fantastic as in the outside
search likes. Maybe you answer could be Quantitative Equity Investing: Techniques and Strategies (Frank J.
Fabozzi Series) why because the great cover that make you consider concerning the content will not
disappoint anyone. The inside or content is actually fantastic as the outside or even cover. Your reading 6th
sense will directly show you to pick up this book.

Frank Johnson:

Beside this specific Quantitative Equity Investing: Techniques and Strategies (Frank J. Fabozzi Series) in
your phone, it can give you a way to get nearer to the new knowledge or facts. The information and the
knowledge you will got here is fresh from oven so don't possibly be worry if you feel like an aged people
live in narrow community. It is good thing to have Quantitative Equity Investing: Techniques and Strategies
(Frank J. Fabozzi Series) because this book offers for you readable information. Do you sometimes have
book but you rarely get what it's interesting features of. Oh come on, that would not happen if you have this
in the hand. The Enjoyable agreement here cannot be questionable, like treasuring beautiful island.
Techniques you still want to miss it? Find this book and read it from at this point!

Kari Hughes:

Publication is one of source of expertise. We can add our information from it. Not only for students but
native or citizen have to have book to know the update information of year for you to year. As we know
those guides have many advantages. Beside we add our knowledge, can also bring us to around the world.
By the book Quantitative Equity Investing: Techniques and Strategies (Frank J. Fabozzi Series) we can have
more advantage. Don't that you be creative people? Being creative person must choose to read a book. Just
simply choose the best book that suited with your aim. Don't become doubt to change your life with this
book Quantitative Equity Investing: Techniques and Strategies (Frank J. Fabozzi Series). You can more



pleasing than now.
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