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The determination of the values of stocks, bonds, options, futures, and
derivatives is done by the scientific process of asset pricing, which has
developed dramatically in the last few years due to advances in
financial theory and econometrics. This book covers the science of
asset pricing by concentrating on the most widely used modelling
technique called: Linear Factor Modelling.Linear Factor Models covers
an important area for Quantitative Analysts/Investment Managers who
are developing Quantitative Investment Strategies.  Linear factor
models (LFM) are part of modern investm


