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Quant + China =S

2002-2015

Portable alphas

— Value, quality, momentum
Portable methods

— M-V

— Data mining correction

Results are strong and robust
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Big Picture

Why Quant?

— Diversified alphas

— Scientific risk management
— Economical trading

Why China?
Is Quant right for China?
Is China right for Quant?
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Is China right for Quant?

Large universe
Diversified economy
Good data

Good market liquidity
Inefficient market
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Concentration
Momentum

Tail risk
Operational risk

Challenges
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