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We present an investment process that: (i) decomposes securities into risk factors; (ii) allows
for the construction of portfolios of assets that would selectively expose the manager to
desired risk factors; (iii) perform a risk allocation between these p

https://ideas.repec.org/p/bdr/borrec/511.html#download
http://investiga.banrep.gov.co/es/borradores/be-1341
http://investiga.banrep.gov.co/es/borradores/be-1340
http://investiga.banrep.gov.co/es/borradores/be-1339
http://investiga.banrep.gov.co/publicaciones/lista

