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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:

Sara Kelly:

The guide with title Financial Modeling of the Equity Market: From CAPM to Cointegration (Frank J.
Fabozzi Series) has a lot of information that you can discover it. You can get a lot of advantage after read
this book. This book exist new knowledge the information that exist in this e-book represented the condition
of the world currently. That is important to yo7u to understand how the improvement of the world. This
particular book will bring you in new era of the internationalization. You can read the e-book on your smart
phone, so you can read it anywhere you want.

Jon Estrada:

Playing with family in a park, coming to see the ocean world or hanging out with friends is thing that usually
you will have done when you have spare time, after that why you don't try matter that really opposite from
that. A single activity that make you not sensation tired but still relaxing, trilling like on roller coaster you
are ride on and with addition info. Even you love Financial Modeling of the Equity Market: From CAPM to
Cointegration (Frank J. Fabozzi Series), it is possible to enjoy both. It is very good combination right, you
still would like to miss it? What kind of hangout type is it? Oh seriously its mind hangout guys. What? Still
don't have it, oh come on its called reading friends.

Jason Allen:

Are you kind of active person, only have 10 as well as 15 minute in your time to upgrading your mind
proficiency or thinking skill perhaps analytical thinking? Then you are having problem with the book
compared to can satisfy your small amount of time to read it because all this time you only find publication
that need more time to be learn. Financial Modeling of the Equity Market: From CAPM to Cointegration
(Frank J. Fabozzi Series) can be your answer given it can be read by you actually who have those short spare
time problems.

Dennis Rodriguez:

What is your hobby? Have you heard this question when you got pupils? We believe that that question was
given by teacher for their students. Many kinds of hobby, Every person has different hobby. And you also
know that little person similar to reading or as reading become their hobby. You must know that reading is
very important along with book as to be the point. Book is important thing to provide you knowledge, except
your personal teacher or lecturer. You see good news or update in relation to something by book. Numerous
books that can you choose to adopt be your object. One of them is actually Financial Modeling of the Equity
Market: From CAPM to Cointegration (Frank J. Fabozzi Series).
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