CAMBRIDGE

Cambridge University Press & Assessment
978-1-009-39729-2 — Causal Factor Investing

Marcos M. Lopez de Prado
Table of Contents
More Information

Contents

1 Introduction 1
2 Association vs Causation 3
3 The Three Steps of Scientific Discovery 6
4 Causal Inference 14
5 Causality in Econometrics 25
6 Causality in Factor Investing 31
7 Monte Carlo Experiments 52
8 Conclusions 64

Appendix 69

References 73

@© in this web service Cambridge University Press & Assessment www.cambridge.org


www.cambridge.org/9781009397292
www.cambridge.org

