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A comprehensive look at the tools and technigues used in quantitative



equity management Some books attempt to extend portfolio theory,
but the real issue today relates to the practical implementation of the
theory introduced by Harry Markowitz and others who followed. The
purpose of this book is to close the implementation gap by presenting
state-of-the art quantitative techniques and strategies for managing
equity portfolios. Throughout these pages, Frank Fabozzi, Sergio
Focardi, and Petter Kolm address the essential elements of this
discipline, including financial model building,



