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The individual investor's comprehensive guide to momentum investing

Quantitative Momentum brings momentum investing out of Wall Street and into
the hands of individual investors. In his last book, Quantitative Value, author
Wes Gray brought systematic value strategy from the hedge funds to the masses;
in this book, he does the same for momentum investing, the system that has been
shown to beat the market and regularly enriches the coffers of Wall Street's most
sophisticated investors. First, you'll learn what momentum investing is not: it's
not 'growth' investing, nor is it an esoteric academic concept. You may have seen
it used for asset allocation, but this book details the ways in which momentum
stands on its own as a stock selection strategy, and gives you the expert insight
you need to make it work for you. You'll dig into its behavioral psychology roots,
and discover the key tactics that are bringing both institutional and individual
investors flocking into the momentum fold.

Systematic investment strategies always seem to look good on paper, but many
fall down in practice. Momentum investing is one of the few systematic
strategies with legs, withstanding the test of time and the rigor of academic
investigation. This book provides invaluable guidance on constructing your own
momentum strategy from the ground up.

Learn what momentum is and is not●

Discover how momentum can beat the market●

Take momentum beyond asset allocation into stock selection●

Access the tools that ease DIY implementation●

The large Wall Street hedge funds tend to portray themselves as the sophisticated
elite, but momentum investing allows you to 'borrow' one of their top strategies
to enrich your own portfolio. Quantitative Momentum is the individual investor's
guide to boosting market success with a robust momentum strategy.
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The individual investor's comprehensive guide to momentum investing

Quantitative Momentum brings momentum investing out of Wall Street and into the hands of individual
investors. In his last book, Quantitative Value, author Wes Gray brought systematic value strategy from the
hedge funds to the masses; in this book, he does the same for momentum investing, the system that has been
shown to beat the market and regularly enriches the coffers of Wall Street's most sophisticated investors.
First, you'll learn what momentum investing is not: it's not 'growth' investing, nor is it an esoteric academic
concept. You may have seen it used for asset allocation, but this book details the ways in which momentum
stands on its own as a stock selection strategy, and gives you the expert insight you need to make it work for
you. You'll dig into its behavioral psychology roots, and discover the key tactics that are bringing both
institutional and individual investors flocking into the momentum fold.

Systematic investment strategies always seem to look good on paper, but many fall down in practice.
Momentum investing is one of the few systematic strategies with legs, withstanding the test of time and the
rigor of academic investigation. This book provides invaluable guidance on constructing your own
momentum strategy from the ground up.

Learn what momentum is and is not●

Discover how momentum can beat the market●

Take momentum beyond asset allocation into stock selection●

Access the tools that ease DIY implementation●

The large Wall Street hedge funds tend to portray themselves as the sophisticated elite, but momentum
investing allows you to 'borrow' one of their top strategies to enrich your own portfolio. Quantitative
Momentum is the individual investor's guide to boosting market success with a robust momentum strategy.
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Editorial Review

Users Review

From reader reviews:

Ernest Baker:

Book is to be different for each and every grade. Book for children until eventually adult are different
content. As it is known to us that book is very important for people. The book Quantitative Momentum: A
Practitioner's Guide to Building a Momentum-Based Stock Selection System (Wiley Finance) had been
making you to know about other expertise and of course you can take more information. It doesn't matter
what advantages for you. The publication Quantitative Momentum: A Practitioner's Guide to Building a
Momentum-Based Stock Selection System (Wiley Finance) is not only giving you more new information but
also for being your friend when you sense bored. You can spend your own personal spend time to read your
reserve. Try to make relationship while using book Quantitative Momentum: A Practitioner's Guide to
Building a Momentum-Based Stock Selection System (Wiley Finance). You never experience lose out for
everything should you read some books.

James Walton:

The book with title Quantitative Momentum: A Practitioner's Guide to Building a Momentum-Based Stock
Selection System (Wiley Finance) includes a lot of information that you can study it. You can get a lot of
gain after read this book. That book exist new knowledge the information that exist in this book represented
the condition of the world now. That is important to yo7u to be aware of how the improvement of the world.
That book will bring you in new era of the globalization. You can read the e-book in your smart phone, so
you can read the idea anywhere you want.

Harrison Bowman:

The book Quantitative Momentum: A Practitioner's Guide to Building a Momentum-Based Stock Selection
System (Wiley Finance) has a lot associated with on it. So when you make sure to read this book you can get
a lot of help. The book was written by the very famous author. Tom makes some research before write this
book. This particular book very easy to read you can find the point easily after scanning this book.

Suzanne Robbins:

As we know that book is essential thing to add our know-how for everything. By a e-book we can know
everything we really wish for. A book is a set of written, printed, illustrated or perhaps blank sheet. Every
year seemed to be exactly added. This book Quantitative Momentum: A Practitioner's Guide to Building a
Momentum-Based Stock Selection System (Wiley Finance) was filled about science. Spend your spare time



to add your knowledge about your science competence. Some people has diverse feel when they reading any
book. If you know how big benefit from a book, you can truly feel enjoy to read a guide. In the modern era
like today, many ways to get book which you wanted.
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