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Quantitative equity portfolio management combines theories and advanced
techniques from several disciplines, including financial economics, accounting,
mathematics, and operational research. While many texts are devoted to these
disciplines, few deal with quantitative equity investing in a systematic and
mathematical framework that is suitable for quantitative investment students.
Providing a solid foundation in the subject, Quantitative Equity Portfolio
Management: Modern Techniques and Applications presents a self-contained
overview and a detailed mathematical treatment of various topics.

From the theoretical basis of behavior finance to recently devel oped techniques,
the authors review quantitative investment strategies and factors that are
commonly used in practice, including value, momentum, and quality,
accompanied by their academic origins. They present advanced techniques and
applicationsin return forecasting models, risk management, portfolio
construction, and portfolio implementation that include examples such as optimal
multi-factor models, contextual and nonlinear models, factor timing techniques,
portfolio turnover control, Monte Carlo valuation of firm values, and optimal
trading. In many cases, the text frames related problemsin mathematical terms
and illustrates the mathematical concepts and solutions with numerical and
empirical examples.

Ideal for studentsin computational and quantitative finance programs,
Quantitative Equity Portfolio M anagement serves as a guide to combat many
common modeling issues and provides arich understanding of portfolio
management using mathematical analysis.
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Quantitative equity portfolio management combines theories and advanced techniques from several
disciplines, including financial economics, accounting, mathematics, and operational research. While many
texts are devoted to these disciplines, few deal with quantitative equity investing in a systematic and
mathematical framework that is suitable for quantitative investment students. Providing a solid foundation in
the subject, Quantitative Equity Portfolio Management: Modern Techniques and Applications presents
a self-contained overview and a detailed mathematical treatment of various topics.

From the theoretical basis of behavior finance to recently devel oped techniques, the authors review
guantitative investment strategies and factors that are commonly used in practice, including value,
momentum, and quality, accompanied by their academic origins. They present advanced techniques and
applications in return forecasting models, risk management, portfolio construction, and portfolio
implementation that include examples such as optimal multi-factor models, contextual and nonlinear models,
factor timing techniques, portfolio turnover control, Monte Carlo valuation of firm values, and optimal
trading. In many cases, the text frames related problemsin mathematical terms and illustrates the
mathematical concepts and solutions with numerical and empirical examples.

Ideal for studentsin computational and quantitative finance programs, Quantitative Equity Portfolio
Management serves as a guide to combat many common modeling issues and provides arich understanding
of portfolio management using mathematical analysis.
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Editorial Review

Users Review
From reader reviews:
Ernest Pettaway:

What do you think about book? It isjust for students because they are still students or the ideafor all people
in the world, the actual best subject for that? Simply you can be answered for that problem above. Every
person has several personality and hobby for each and every other. Don't to be pressured someone or
something that they don't wish do that. Y ou must know how great as well as important the book Quantitative
Equity Portfolio Management: Modern Techniques and Applications (Chapman and Hall/CRC Financia
Mathematics Series). All type of book could you see on many sources. Y ou can look for the internet
solutions or other social media.

Gerald Kdly:

This Quantitative Equity Portfolio Management: Modern Techniques and Applications (Chapman and
Hall/CRC Financial Mathematics Series) book is not really ordinary book, you have after that it the world is
in your hands. The benefit you will get by reading this book is information inside this book incredible fresh,
you will get details which is getting deeper anyone read alot of information you will get. This particular
Quantitative Equity Portfolio Management: Modern Techniques and Applications (Chapman and Hall/CRC
Financial Mathematics Series) without we realize teach the one who reading it become critical in thinking
and analyzing. Don't end up being worry Quantitative Equity Portfolio Management: Modern Techniques
and Applications (Chapman and Hall/CRC Financial Mathematics Series) can bring when you are and not
make your carrier space or bookshelves become full because you can have it inside your lovely laptop even
cellphone. This Quantitative Equity Portfolio Management: Modern Techniques and Applications (Chapman
and Hall/CRC Financia Mathematics Series) having very good arrangement in word and also layout, so you
will not sense uninterested in reading.

Mary Bessler:

Reading a book can be one of alot of exercise that everyone in the world enjoys. Do you like reading book
consequently. There are alot of reasons why people fantastic. First reading a e-book will give you alot of
new information. When you read a e-book you will get new information since book is one of several ways to
share the information or perhaps their idea. Second, looking at a book will make you more imaginative.
When you reading through a book especially fictional works book the author will bring someone to imagine
the story how the figures do it anything. Third, you are able to share your knowledge to other folks. When
you read this Quantitative Equity Portfolio Management: Modern Techniques and Applications (Chapman
and Hall/CRC Financial Mathematics Series), you are able to tells your family, friends and soon about yours
publication. Y our knowledge can inspire others, make them reading a guide.



David Myers:

Asapupil exactly feel bored to help reading. If their teacher expected them to go to the library or to make
summary for some publication, they are complained. Just very little students that has reading's soul or real
their passion. They just do what the instructor want, like asked to the library. They go to at this time there but
nothing reading seriously. Any students feel that reading is not important, boring and can't see colorful
images on there. Y eah, it is for being complicated. Book is very important for yourself. Aswe know that on
this period, many ways to get whatever we wish. Likewise word says, many ways to reach Chinese's country.
Therefore this Quantitative Equity Portfolio Management: Modern Techniques and Applications (Chapman
and Hall/CRC Financial Mathematics Series) can make you feel more interested to read.
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