=K
ﬂh JACOBS LEVY OVER 35 YEARS OF LEADING-EDGE QUANTITATIVE

EQUITY MANAGEMENT" RESEARCH AND INVESTMENT MANAGEMENT

My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijindinv/7/2/78&custom_message=You%27[1%20nee

= O

Selected Topic: All topics

Tax Management of Factor-Based Portfolios

Rey Santodomingo, Vassilii Nemtchinov, Tianchuan Li

The Journal of Index Investing Fall 2016,7 (2) 78-86
DOI: 10.3905/jii.2016.7.2.078

Download PDF Add to Favorites Share Labels Cite Alerts

.—_:’ !rws (4[s] The Journal of Index Investing Vol 7 Issue 2

(/content/iijindinv/7/2)
Volume 7, Issue 2
Fall 2016 (/content/iijindinv/7/2)

(/content/iijindinv/7/2)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijindinv/7/2/78) to access this content or Request a Demo 8
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijindinv/7/2/78)

Request a Demo (/Request-Demo)

B seethePractical Applications report for this research @

Practical Applications ‘ (/content/iijpracapp/4/2/111)

. . . . Cookies Settings
By cl|ck|rhg cep All Cookies”, you a ree to the storing of cookies on your dewc%tts enhance site navigation, analyze site usage, and

ass‘stmour mlrgﬁor{splay/e tity_view/node/16495/content_ta

Reject All
Article Authors

Accept All Cookies



https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsurPVu6N1PS2XvkfGf4es-vOA7s26Spzuq5isYYEhHlpTa6-Oe881Yp1phFerqaMdkcfD7pGR4YdzI9wajAaXrNxxl5wiYy6LlTAkLAJe7NUNeXDcMGNMUocY9PK49L7Ht40ISgdLyd3az0NXEarbf53FjHtabgERSxVtS4hZYFyWVH41vF0nHJQrPSO1fWu2HGKiJyutqlHqdQqfrfdBX-H8efmsHMt5WRYkdW6N6Vcb7IiDH5YAJSCvwRbWLIkWIHp0W4gIcCIMqOj1B2PSHN4qFki0Q8rgpUgcM4ygPA4m7VhYyiGKU0kQDHg8IPdPKxisZ07D8JZrhpEsIOQ87T2iic5V8qwYBBGUNCRk-IjJgX&sig=Cg0ArKJSzMFM6f_R65AZ&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=http://www.jlem.com/
https://www.pm-research.com/content/iijindinv/7/2
https://www.pm-research.com/content/iijindinv/7/2
https://www.pm-research.com/content/iijindinv/7/2
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijindinv/7/2/78
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijindinv/7/2/78
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijpracapp/4/2/111
https://www.pm-research.com/highwire_display/entity_view/node/16495/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijindinv/7/2/78&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com

Download PDF

Related Topics

Add to Favorites Share Labels Cite Alerts

Previous (Https://Www.Pm-Research.Com/Content/lijindinv/7/2/57) Next

Back to top .

Portfolio Management in Theory and Practice

Factor Investing

Portfolio Construction

Performance Measurement

Regulation, Taxation, Governance, and Compliance

OVER 35 YEARS OF
LEADING-EDGE
QUANTITATIVE RESEARCH
AND INVESTMENT
MANAGEMENT

MJACOBS LEVY

EQUITY MANAGEMENT™

Discover relevant topic-led
research across more than
60 investment disciplines

Part of the With Intelligence Group

About

(/about-

us)

X
P[IFITFDLIJF.
MANAGEMENT

RESEARCH
with. intaligence



https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvrIiNM4T8fEkQM71zm2UzL1iNxMDJJprrQEZvwtAeT60gG59CBBDudA1t3uJq_meHkMXezIrl6YTYiG_lkZ6W6aargltQ0VcRYEsxuNbKvEil15KRCvpKb7Hgo1j4IuXoirfsw__oBZf0kkFMKZXK-2rYE6Cf73tDOABoRpo_lqfXFYZtHrmmp15NrJEQWIN34dNZ_Mf8DTwmsKBnOvi6OKw6dhQ5ZNb9FmEyn_IaaZQ-28yZOVuEdNbEqnCxKbGYh1ZTmEj5MjkX0I3q4ExveBp0xeTCcZqzvKUizrmZrT7sItqQAN4YwjxD94IvAO-f3Ol76RXo9VGlPId8iK6h90NzSfYcQCEr4cDGBOs7m-D2A&sig=Cg0ArKJSzLNqPXAo0OR-&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://www.pm-research.com/content/iijindinv/7/2/57
https://www.pm-research.com/content/iijindinv/7/2/87
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssq06b7sWRaTYaM_gk47AkOKvAAgRqIF870sugt3gFC6SFO-0mlHMEreP3cMUn7B6oMVX6ao3HUCHnitduUXHM9wlDPXPLy1eK1YwjmrWGQRpaMCbt0tcYGgjb5buuH_PqYs31lFaypjEn2SHsKGWFtk3F_QVlAFWyOxW4kZLz1qS-P52abGU4lHLHnqjqn6aHmDJyvrTyxTOEq8W-fo4YDja5c4b03DRMMAbFUNdDQQEogpr7ALpC0uowHID1IXs5fvCGfoQnXeTFRlO4AJRaqW0CEf-4b34wZ9ynlsWHdbVuZybOG6abhvlxrRmThI9DL-uYUCo_MbYfQ_j4JfIV6iFIVu7gRB2McG2NvMDsAd3Vr&sig=Cg0ArKJSzLfuPTj6ZdfG&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsugC3VPmYLtki8p9NQAo3HMIDa9Kp--b8BOLRe6v5iXFd72Vweb6WZ5QyDVSrERvTfixHYGPkIjzP3xHxh6KK2x7BG5GtJtYzGWhxOz0CmH9pNEK-bVkJxx1RZ0Hb01grMD4TPMlOLKDvMWSALeg3LUc9Jmsu4tclcbbe2inGqrxEgndwynapAkIZ6WPKkNKdXXCF7I3-b_M3gzML1dFvXFoXTFn2suHbW8Y5wd21gmd1dyMcqGNIUviHRNYh7KxApoqOchWmachKWGydgjXg1hLHWdGCcV2Qld17SOfewMMvMZ1q5FL_p5L8StYfpz1cJEdN9zqHPCdfwdeTxeyERrX4XFPQV5QGUzQJnD_XvsI2DN&sig=Cg0ArKJSzC5O6WWTFSiK&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=http://www.jlem.com/
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A69
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A70
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A77
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A79
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A91
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us

(/contact-
Contact
us)

retiodey RivedRe geanmtpay/pmresearch/)

Locations

New York
41 Madison Avenue
20th Floor
New York, NY 10010

646 9319045

London
One London Wall
London, EC2Y 5EA

0207 139 1600

Hong Kong
21/F Cityplaza Three,
14 Taikoo Wan Road,

Taikoo

Explore our Research
By Topic

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)
Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

By Journal

Portfolio Management (/content/iijpormgmt)
Financial Data Science (/content/iijjfds)
Impact & ESG Investing (/content/pmrjesg)
Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)
Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)


https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/
https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv

Structured Finance (/content/iijstrfin)
Trading (/content/iijtrade)
Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)

© 2023 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)
Code of ethics (/code-of-ethics)
Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)


https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports
https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

