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An inside view of what makes market neutral strategies tick and how they can be implemented
 Market neutral strategies have gained attention for their potential to deliver positive returns regardless of the direction of underlying markets. As these strategies have built a record of good performance in recent years, their benefits have become apparent. Market Neutral Strategies draws on the wisdom and experience of professional practitioners to describe strategies that are being utilized by some of today's leading institutional investors. This book provides readers with an insider's view of what makes these strategies work and how they can be implemented successfully. Topics covered include long-short equity and convertibles, fixed income and merger arbitrage; the tax and ERISA implications of market neutral investing; and the failure of two notorious "market neutral" ventures, Askin Capital Management and Long-Term Capital Management. 

About author

Bruce I. Jacobs (Florham Park, NJ) and Kenneth N. Levy are cofounders and principals of Jacobs Levy Equity Management, in Florham Park, New Jersey. They are coauthors of Equity Management: Quantitative Analysis for Stock Selection. Bruce Jacobs holds a PhD in finance from the Wharton School of the University of Pennsylvania. He is also the author of Capital Ideas and Market Realities: Option Replication, Investor Behavior, and Stock Market Crashes.
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Sams Teach Yourself the C# Language in 21 DaysSams Publishing, 2003
In just 21 days readers will learn how to use the key features of the C# programming language-not only the commands, but how to create entire programs using them within a few simple chapters.  This book is designed to teach C# from the ground up-each lesson is built to supplement the chapter before to provide a fully rounded understanding of the...
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A Guide To International Monetary Economics: Exchange Rate Theories, Systems And PoliciesEdward Elgar Publishing, 2005
When the Bretton Woods system of fi xed-but-adjustable exchange rates foundered in March 1973, exchange rates apparently went their own merry way, independent of differences in infl ation rates between countries or of the current account of the balance of payments. A decisive factor was that capital movements developed to such an extent that they...
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Where Code and Content Meet: Design Patterns for Web Content Management and Delivery, Personalisation and User ParticipationJohn Wiley & Sons, 2009

	A practical go-to reference for Web developers programming custom software for Web sites


	Most advanced Web sites or Web platforms have specific requirements that go beyond standard functionality; to meet such requirements, it's often necessary to develop custom software. This is the point where code and content meet, and...
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Putting Investors First: Real Solutions for Better Corporate GovernanceBloomberg Press, 2003
Written in a practical and succinct style, Putting Investors First is indispensable for board members and the corporate executives who work with them and of compelling interest to large and small investors who have lost faith in our system of corporate governance.

Demands on the boards of directors of public companies throughout...
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Shakespeare and Philosophy (Routledge Studies in Shakespeare)Routledge, 2009
Touching on the work of philosophers including Richardson, Kant, Hume, Wittgenstein, Nietzsche, and Dewey, this study examines the history of what philosophers have had to say about "Shakespeare" as a subject of philosophy, from the seventeenth-century to the present.  Stewart's volume will be of interest to Shakespeareans,...
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Real Options Analysis Course : Business Cases and Software ApplicationsJohn Wiley & Sons, 2003
Praise for Real Options Analysis Course
"Dr. Mun’s latest book is a logical extension of the theory and application presented in Real Options Analysis. More specifically, the Real Options Analysis Course presents numerous real options examples and provides the reader with step-by-step problem-solving techniques. After having read the...
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