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Alpha, higher-than-expected returns generated by an investment strategy, is the holy grail of the

investment world. Achieve alpha, and you've beaten the market on a risk-adjusted basis. Quantitative

Strategies for Achieving Alpha was borne from equity analyst Richard Tortoriello's efforts to create a

series of quantitative stock selection models for his company, Standard & Poor's, and produce a road

map of the market from a quantitative point of view.With this practical guide, you will gain an effective

instrument that can be used to improve your investment process, whether you invest qualitatively,

quantitatively, or seek to combine both. Each alpha-achieving strategy has been extensively back-tested

using Standard & Poor's Compustat Point in Time database and has proven to deliver alpha over the long

term. Quantitative Strategies for Achieving Alpha presents a wide variety of individual and combined

investment strategies that consistently predict above-market returns. The result is a comprehensive

investment mosaic that illustrates clearly those qualities and characteristics that make an investment

attractive or unattractive. EAN/ISBN : 9780071549851 Publisher(s): McGraw-Hill Professional Format:

ePub/PDF Author(s): Tortoriello
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