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An inside look at modern approaches to modeling equity portfolios

Financial Modeling of the Equity Market is the most comprehensive, up-to-date guide to modeling equity
portfolios. The book is intended for a wide range of quantitative analysts, practitioners, and students of
finance. Without sacrificing mathematical rigor, it presents arguments in a concise and clear style with a
wealth of real-world examples and practical simulations. This book presents all the major approaches to
single-period return analysis, including modeling, estimation, and optimization issues. It covers both static
and dynamic factor analysis, regime shifts, long-run modeling, and cointegration. Estimation issues,
including dimensionality reduction, Bayesian estimates, the Black-Litterman model, and random coefficient
models, are also covered in depth. Important advances in transaction cost measurement and modeling, robust
optimization, and recent developments in optimization with higher moments are also discussed.

Sergio M. Focardi (Paris, France) is a founding partner of the Paris-based consulting firm, The Intertek
Group. He is a member of the editorial board of the Journal of Portfolio Management. He is also the author
of numerous articles and books on financial modeling. Petter N. Kolm, PhD (New Haven, CT and New
York, NY), is a graduate student in finance at the Yale School of Management and a financial consultant in
New York City. Previously, he worked in the Quantitative Strategies Group of Goldman Sachs Asset
Management, where he developed quantitative investment models and strategies.
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From reader reviews:

Dustin Broach:

What do you think about book? It is just for students because they are still students or this for all people in
the world, the actual best subject for that? Simply you can be answered for that issue above. Every person
has different personality and hobby for every other. Don't to be pressured someone or something that they
don't need do that. You must know how great and important the book Financial Modeling of the Equity
Market: From CAPM to Cointegration. All type of book could you see on many solutions. You can look for
the internet solutions or other social media.

Norma Harrell:

This book untitled Financial Modeling of the Equity Market: From CAPM to Cointegration to be one of
several books that best seller in this year, honestly, that is because when you read this e-book you can get a
lot of benefit on it. You will easily to buy this specific book in the book store or you can order it through
online. The publisher of the book sells the e-book too. It makes you more easily to read this book, since you
can read this book in your Smart phone. So there is no reason to your account to past this e-book from your
list.

Brian Paige:

You may spend your free time to study this book this e-book. This Financial Modeling of the Equity Market:
From CAPM to Cointegration is simple to create you can read it in the recreation area, in the beach, train and
also soon. If you did not include much space to bring the particular printed book, you can buy often the e-
book. It is make you quicker to read it. You can save often the book in your smart phone. Thus there are a lot
of benefits that you will get when you buy this book.

Dana Richardson:

In this particular era which is the greater man or woman or who has ability in doing something more are
more special than other. Do you want to become one among it? It is just simple solution to have that. What
you are related is just spending your time little but quite enough to possess a look at some books. One of
many books in the top collection in your reading list will be Financial Modeling of the Equity Market: From
CAPM to Cointegration. This book that is certainly qualified as The Hungry Hills can get you closer in
growing to be precious person. By looking up and review this reserve you can get many advantages.
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