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ELSEVIER SCIENCE TECHNOLOGY, United King dom, 2005. Hardback. Condition: New. New..
Lang uag e: Eng lish . Brand New Book. 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 Manag ers who are developing  Quantitative
Investment Strateg ies. Linear factor models (LFM) are part of modern investment processes that
include asset valuation, portfolio theory and applications, linear factor models and applications,
dynamic asset allocation strateg ies, portfolio performance measurement, risk manag ement,
international perspectives, and the use of derivatives. The book develops the building  blocks for
one of the most important theories of asset pricing  - Linear Factor Modelling . Within this
framework, we can include other asset pricing  theories such as the Capital Asset Pricing  Model
(CAPM), arbitrag e pricing  theory and various pricing  formulae for derivatives and option prices.
As a bare minimum, the reader of this book must have a working  knowledg e of basic calculus,
simple optimisation and...

R EAD O NLINE  
[ 6.29 MB  ]    

R e vie ws  

Complete manual! Its such a g reat study. It really is writter in straig htforward phrases rather than hard to understand. You are g oing  to like the way
the article writer create this publication.
-- Ike  Fa d e l     

This kind of book is every little thing  and made me searching  ahead of time plus more. This is certainly for anyone who statte that there was not a
well worth reading  throug h. Its been developed in an remarkably straig htforward way in fact it is simply following  i finished reading  this pdf in which
really modified me, alter the way i really believe.
-- Ivy P o llich   
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