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From ISTE Press - Elsevier : Risk-Based and Factor Investing  before purchasing it in order to gage whether or not 
it would be worth my time, and all praised Risk-Based and Factor Investing: 

This book is a compilation of recent articles written by leading academics and practitioners in the area of risk-based 
and factor investing (RBFI). The articles are intended to introduce readers to some of the latest, cutting edge research 
encountered by academics and professionals dealing with RBFI solutions. Together the authors detail both alternative 
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non-return based portfolio construction techniques and investing style risk premia strategies. Each chapter deals with 
new methods of building strategic and tactical risk-based portfolios, constructing and combining systematic factor 
strategies and assessing the related rules-based investment performances. This book can assist portfolio managers, 
asset owners, consultants, academics and students who wish to further their understanding of the science and art of 
risk-based and factor investing.Contains up-to-date research from the areas of RBFIFeatures contributions from 
leading academics and practitioners in this fieldFeatures discussions of new methods of building strategic and tactical 
risk-based portfolios for practitioners, academics and students

"Investors are increasingly looking to factor investing and risk-based allocations as building blocks when constructing 
their portfolios. Why is this? Because the limitations of traditional asset allocation techniques and market-
capitalisation-weighted benchmarks have become all too apparent in recent years, leading them to seek more efficient 
ways to invest. But this new approach to investment also brings with it some challenges. Everybody is talking about 
factor investing, but which factors should we consider, and whatrsquo;s the best way to allocate between them? When 
we discuss risk-based allocation, which risks should we take into account? And although the theoretical foundation 
behind factor investing is compelling, how can we actually implement it in investorsrsquo; portfolios? This book aims 
to act as a bridge between academic research and market practitioners, providing investors with practical advice on 
how to use risk-based and factor investing as the basis of the portfolio construction process." --Fiona Frick, CEO, 
Unigestion "Risk-Based and Factor Investing is a must-read for all students of quantitative asset-allocation and 
portfolio construction methods. Remarkably, Jurczenko manages to offer under a single cover some of the best reading 
from academics and practitioners leading the research and application of these investment techniques. The collection 
of articles offers a rare balance of theoretical rigour, practical insight and guidance that will be an excellent reference 
for investment professionals and researchers alike, for years to come." --Michael Sabbatini, Partner, Capital 
International "Risk based and factor investing (RBFI) techniques are increasingly used by investors to allocate capital 
in their investment portfolios. This book contains a collection of papers that address some of the theoretical and 
practical aspects associated with making such allocations. The range of topics and the depth of analysis in the articles 
make this collection invaluable to practitioners looking to implement such strategies as well as academics seeking to 
gain an understanding of recent developments in portfolio management. Regardless of whether you are new to this 
field or an experienced professional you will undoubtedly gain valuable insight into the world of RBFI from this 
book." --Harindra denbsp; Silva, President, Analytic Investors "The twenty chapters in this book are written by top-
quality academics and practitioners who have been at the forefront of recent advances in investment management. 
Thesenbsp;chapters cover anbsp;broad range of topics that are at the cutting edge of investment 
managementnbsp;ranging fromnbsp;portfolio risk control, smart beta, risk parity, robust portfolio allocation, 
andnbsp;the rebalancingnbsp;premium. nbsp;The book also discusses various anomalies such as the low-risk 
andnbsp;low-beta anomalies andnbsp;includes a modern discussion of the equity risk premium,nbsp;multifactor 
portfolio construction, andnbsp;statistical over fitting and backtesting. This comprehensive guide will be an invaluable 
resourcenbsp;to portfolio and asset managers as well as academicsnbsp;who wish to better understand thenbsp;latest 
advances in the practice of investment management.nbsp;The book offers a rich collectionnbsp;of theoretical 
results,nbsp;empirical findings, and deep insights about investment practice." --Raman Uppal, Professor of Finance, 
Edhec Business SchoolAbout the AuthorEmmanuel Jurczenko is Associate Dean and Professor of Finance at Ecole 
Hocirc;teliegrave;re de Lausanne, Switzerland. His research focuses on portfolio and risk management with a 
particular interest in risk budgeting, factor investing, and public and private equity real estate investments. Prior to 
joining Ecole hocirc;teliegrave;re de Lausanne, he worked for ABN-AMRO between 2000 and 2006 as head of 
quantitative analysts, where he was in charge of quantitative fund selection. Mr. Jurczenko has written numerous 
articles which have been published in academic and practitioner journals. He holds a Ph.D. in Economics from the 
University of Paris 1 Pantheacute;on Sorbonne in France. 


