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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:

Marjorie Ingram:

Can you one of the book lovers? If yes, do you ever feeling doubt if you are in the book store? Aim to pick
one book that you never know the inside because don't evaluate book by its handle may doesn't work is
difficult job because you are frightened that the inside maybe not as fantastic as in the outside look likes.
Maybe you answer may be Quantitative Equity Investing: Techniques and Strategies (Frank J. Fabozzi
Series) why because the great cover that make you consider in regards to the content will not disappoint
anyone. The inside or content is definitely fantastic as the outside or perhaps cover. Your reading 6th sense
will directly guide you to pick up this book.

Bernice Hicks:

You can spend your free time to see this book this publication. This Quantitative Equity Investing:
Techniques and Strategies (Frank J. Fabozzi Series) is simple to bring you can read it in the recreation area,
in the beach, train in addition to soon. If you did not possess much space to bring typically the printed book,
you can buy often the e-book. It is make you much easier to read it. You can save the particular book in your
smart phone. Thus there are a lot of benefits that you will get when you buy this book.

George Bolin:

Within this era which is the greater individual or who has ability to do something more are more precious
than other. Do you want to become certainly one of it? It is just simple method to have that. What you must
do is just spending your time very little but quite enough to get a look at some books. One of many books in
the top listing in your reading list is actually Quantitative Equity Investing: Techniques and Strategies (Frank
J. Fabozzi Series). This book that is qualified as The Hungry Slopes can get you closer in turning into
precious person. By looking upwards and review this e-book you can get many advantages.

Tyler Woodley:

That guide can make you to feel relax. This particular book Quantitative Equity Investing: Techniques and
Strategies (Frank J. Fabozzi Series) was bright colored and of course has pictures around. As we know that
book Quantitative Equity Investing: Techniques and Strategies (Frank J. Fabozzi Series) has many kinds or
style. Start from kids until teens. For example Naruto or Private investigator Conan you can read and believe
that you are the character on there. Therefore not at all of book tend to be make you bored, any it offers you
feel happy, fun and loosen up. Try to choose the best book for yourself and try to like reading that.
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