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Quantitative Equity Portfolio Management brings the orderly structure of
fundamental asset management to the often-chaotic world of active equity
management. Straightforward and accessible, it provides you with nuts-and-bolts
details for selecting and aggregating factors, building a risk model, and much
more.
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Editorial Review

A weadlth of down-to-earth financial examples and case studies Each chapter of this all-in-one portfolio
management resource contains an appendix with valuable figures, tables, equations, mathematical solutions,
and formulas. In addition, the book as a whole has appendices covering a brief history of financial theory,
fundamental models of stock returns, a basic review of mathematical and statistical concepts, an entertaining
explanation and quantitative approach to the casino game of craps, and other on-target supplemental
materials.

An essentia reference for professional money managers and students taking advanced investment courses,
Quantitative Equity Portfolio Management offers afull array of methods for effectively developing high-
performance equity portfolios that deliver lucrative returns for clients.

About the Authors

Ludwig B. Chincarini, Ph.D., CFA, isaprofessor of finance at the University of San Francisco and
Director of Quantitative Strategies at United States Commodity Funds. He was previously on the academic
board of IndexIQ and Future Advisor, Director of Research at Rydex Global Advisors (now

Guggenheim), Director of Research at FOL10fn, a brokerage firm that pioneered basket trading, and analyst
and portfolio manager at the BIS. He holds a Ph.D. in economics from the Massachusetts I nstitute of
Technology.

Daehwan Kim, Ph.D., is a professor of economics at the American University in Bulgaria. Previously, he
was employed as a financial economist for FOLIOfn. Dr. Kim aso worked as afinancial journalist, writing
regular columns on financial markets for business mediain Asia. He also holds a Ph.D. in economics from
Harvard University. About the Author

Ludwig B. Chincarini, CFA, isaprofessor of finance at the University of San Francisco and Director of
Quantitative Strategies at United States Commodity Funds.

Daehwan Kim, Ph.D., isafinance professor at Konkuk University. Users ReviewFrom reader reviews:
Alicia Gentry:Do you among people who can't read pleasant if the sentence chained inside the straightway,
hold on guys this aren't like that. This Quantitative Equity Portfolio Management: An Active Approach to
Portfolio Construction and Management (McGraw-Hill Library of Investment and Finance) book is readable
through you who hate those perfect word style. Y ou will find the info here are arrange for enjoyable reading
through experience without leaving possibly decrease the knowledge that want to supply to you. The writer
connected with Quantitative Equity Portfolio Management: An Active Approach to Portfolio Construction
and Management (McGraw-Hill Library of Investment and Finance) content conveys objective easily to
understand by many individuals. The printed and e-book are not different in the content but it just different
asit. So, do you nonetheless thinking Quantitative Equity Portfolio Management: An Active Approach to
Portfolio Construction and Management (McGraw-Hill Library of Investment and Finance) is not loveable to
be your top listing reading book?

Mia Shaw:The guide untitled Quantitative Equity Portfolio Management: An Active Approach to Portfolio
Construction and Management (McGraw-Hill Library of Investment and Finance) is the guide that
recommended to you to see. Y ou can see the quality of the publication content that will be shown to you.
The language that author use to explained their ideas are easily to understand. The author was did alot of
research when write the book, therefore the information that they share for your requirements is absolutely
accurate. Y ou also could possibly get the e-book of Quantitative Equity Portfolio Management: An Active
Approach to Portfolio Construction and Management (McGraw-Hill Library of Investment and Finance)
from the publisher to make you far more enjoy free time.

Brandon Adams:Reading a book to become new life stylein this 12 months; every people lovesto learn a



book. When you study a book you can get alot of benefit. When you read books, you can improve your
knowledge, simply because book has alot of information upon it. The information that you will get depend
on what kinds of book that you have read. In order to get information about your study, you can read
education books, but if you want to entertain yourself look for afiction books, this kind of us novel, comics,
along with soon. The Quantitative Equity Portfolio Management: An Active Approach to Portfolio
Construction and Management (McGraw-Hill Library of Investment and Finance) provide you with new
experience in examining a book.

Edwin Bernal:As a pupil exactly feel bored to be ableto reading. If their teacher requested them to go to the
library as well asto make summary for some book, they are complained. Just minor students that has
reading's soul or real their leisure activity. They just do what the trainer want, like asked to the library. They
go to at thistime there but nothing reading seriously. Any students feel that studying is not important, boring
aswell as can't see colorful picson there. Yeah, itisfor being complicated. Book is very important to suit
your needs. Aswe know that on this era, many ways to get whatever we really wish for. Likewise word says,
many ways to reach Chinese's country. Therefore this Quantitative Equity Portfolio Management: An Active
Approach to Portfolio Construction and Management (McGraw-Hill Library of Investment and Finance) can
make you sense more interested to read.
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