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With recent outbreaks of multiple large-scale financial crises, amplified
by interconnected risk sources, a new paradigm of fund management
has emerged. This new paradigm leverages "embedded" quantitative
processes and methods to provide more transparent, adaptive, reliable
and easily implemented "risk assessment-based" practices.This book
surveys the most widely used factor models employed within the field
of financial asset pricing. Through the concrete application of
evaluating risks in the hedge fund industry, the authors demonstrate
that signal processing techniques are an intere


