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Guest Speakers



What is Quant Investing?



What are Quant Funds?



Quant Funds are Big on Wall Street ...



Quant Funds are Big...



… and Beneficial to Main Street
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Course Contents



Session 1:  The Quant Way of Thinking
●

● …

● …

…



●
●
●
●

○
○
○
○

Session 2: Building a Quant Strategy
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Session 3: Building a Quant Business



●
●
●

●
●

●
●

Session 4: The People of Quant



The Quant Way of Thinking



Investing is About Views



Quant  investing emphasizes precise, 
detailed views
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Case Study: Tesla in Aug ‘18
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Digging into the TSLA view...



Tesla



Quant Views: Alpha vs. Risk
”There are known knowns; there are things we 
know we know. We also know there are known 
unknowns; that is to say we know there are some 
things we do not know. But there are also unknown 
unknowns—the ones we don't know we don't 
know. And if one looks ... it is the latter category 
that tend to be the difficult ones.”
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Alpha Research: Think in Probabilities

https://www.sciencedirect.com/science/article/pii/S0306261918303428#f0070
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https://www.sciencedirect.com/science/article/pii/S0306261918303428#f0070
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Alpha Research: 
Distinguishing Skill from Luck
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Risk Management: 
Reduce the Role of Luck



Generalization: 
Systematize Your View
●

●
○
○
○



Generalization enables Diversification

●
○

●

●
○

●



Embrace Leverage & Shorting

http://www.investorsoftware.net/InvestorPrimer/Derivatives.html

http://www.investorsoftware.net/InvestorPrimer/Derivatives.html


Embrace Leverage & Shorting



Putting It All Together



Quant Approach to Value Investing
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Quant Approach to 2020 Investing
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Equity Quant Investing
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Outside the Financial Markets
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Quant  Real Estate Investing



Many more players now...



Quant Venture Capital
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Quant Venture Capital



A Quant View of Warren Buffet



A Quant View of Warren Buffet



In the next session...
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Thank you!


