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4 of 5 people found the following review helpful. Money MakerBy Raw DogIf you are a more advanced investor and 
you have been trying to figure out how to find the keys to profitability, this book will get you several steps closer to 
finding yourself at the top tier of money making. The screening techniques and combinations are spot on and you even 

http://f3db.com/pub/links.php?id=B001JKV93W


gain insight into the best shorting strategies. A must have in your library.14 of 17 people found the following review 
helpful. Best book yet on Mechanical InvestingBy Mark SFirst, let me say that I don't know if mechanical investing 
works. I am just starting to use it. I do more modern portfolio investing, and Warren Buffet moat style investing. That 
being said, I have read the following books on Mechanical investing. What Works on Wall St., Screening the Market, 
Investment Fables, Your Next great stock, and The Future for Investors. This is the best book on Mechanical 
Investing.One thing to keep in mind. Free screening software won't let you get the most out of this book. You need 
something like aaii's stock investor pro, for 200.00 per year, to maximize the results from this book.Here is an update 
to this review. It is a very well written book. That being said, having tried mechanical investing, it does not work in 
practice. For many reasons, things that do well in backtest, do not do as well going forward.0 of 1 people found the 
following review helpful. Five StarsBy CustomerGet before set schedule. Appreciate it.

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 ldquo;road maprdquo; 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. This 
valuable work contains: A wide variety of investment strategies built around the seven basics that drive future stock 
market returns: profitability, valuation, cash flow generation, growth, capital allocation, price momentum, and red 
flags (risk) A building-block approach to quantitative analysis based on 42 single-factor and nearly 70 two- and three-
factor backtests, which show the investor how to effectively combine individual factors into robust investment screens 
and models More than 20 proven investment screens for generating winning investment ideas Suggestions for using 
quantitative strategies to manage risk and for structuring your own quantitative portfolios Advice on using quantitative 
principles to do qualitative investment research, including sample spreadsheets This powerful, data intensive book will 
help you clearly see what empirically drives the market, while providing the tools to make more profitable investment 
decisions based on that knowledge--through both bull and bear markets.

About the AuthorRichard Tortoriello is the aerospace and defense analyst in the equity research division of Standard 
Poor's and has also conducted numerous quantitative investment studies for the company. He is responsible for buy, 
sell, and hold recommendations on twenty-five aerospace- and defense-related stocks, including General Electric, 
Boeing, United Technologies, Lockheed Martin, and Honeywell. He has been interviewed numerous times for 
Bloomberg Television, CNBC, BBC TV, CNN, The Wall Street Journal, The New York Times, and The Washington 
Post. 


