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Fuzzy Portfolio Optimization : Advances in Hybrid Multi-criteria Methodologies. This monograph
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Fuzziness and Soft Computing Series Volume 316 Copyright 2014 Publisher Springer-Verlag Berlin
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Fuzzy Portfolio Optimization: Advances in Hybrid Multi-criteria Methodologies. Pankaj Gupta, Mukesh
Kumar Mehlawat, Masahiro Inuiguchi, Suresh Chandra (auth.) This monograph presents a
comprehensive study of portfolio optimization, an important area of quantitative finance.
Considering that the information available in financial markets is incomplete and that the markets
are affected by vagueness and ambiguity, the monograph deals with fuzzy portfolio optimization
models.
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Fuzzy Portfolio Optimization book. Read reviews from world’s largest community for readers. This
monograph presents a comprehensive study of portfolio op...
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Abstract. This monograph presents a comprehensive study of portfolio optimization, an important
area of quantitative finance. Considering that the information available in financial markets is
incomplete and that the markets are affected by vagueness and ambiguity, the monograph deals
with fuzzy portfolio optimization models.
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This monograph presents a comprehensive study of portfolio optimization, an important area of
quantitative finance. Considering that the information available in financial markets is incomplete
and that the markets are affected by vagueness and ambiguity, the monograph deals with fuzzy
portfolio optimization models.
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Mehlawat, Mukesh Kumar, Inuiguchi, Masahiro, Chandra, Suresh online on Amazon.ae at best prices.
Fast and free shipping free returns cash on delivery available on eligible purchase.
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Fuzzy Portfolio Optimization: Advances in Hybrid Multi-criteria Methodologies: 316: Gupta, Pankaj,
Mehlawat, Mukesh Kumar, Inuiguchi, Masahiro: Amazon.com.au: Books
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<p>This monograph presents a comprehensive study of portfolio optimization, an important area of
quantitative finance. Considering that the information available in financial markets is incomplete
and that the markets are affected by vagueness and ambiguity, the monograph deals with fuzzy
portfolio optimization models. At first, the book makes the reader familiar with basic concepts,
including ...
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This monograph presents a comprehensive study of portfolio optimization, an important area of
guantitative finance. Considering that the information available in financial markets is incomplete
and that the markets are affected by vagueness and ambiguity, the monograph deals with fuzzy...
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Fuzzy Portfolio Optimization by Pankaj Gupta, 9783642546518, available at Book Depository with
free delivery worldwide.
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Compre online Fuzzy Portfolio Optimization: Advances in Hybrid Multi-criteria Methodologies: 316, de
Gupta, Pankaj, Mehlawat, Mukesh Kumar, Inuiguchi, Masahiro na Amazon. Frete GRATIS em milhares
de produtos com o Amazon Prime. Encontre diversos livros escritos por Gupta, Pankaj, Mehlawat,
Mukesh Kumar, Inuiguchi, Masahiro com 6timos precos.
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Fuzzy Portfolio Optimization: Advances in Hybrid Multi-criteria Methodologies (Studies in Fuzziness
and Soft Computing) by Pankaj Gupta,Mukesh Kumar Mehlawat,Masahiro Inuiguchi,Suresh Chandra.
our price 15,149, Save Rs. 0. Buy Fuzzy Portfolio Optimization: Advances in Hybrid Multi-criteria
Methodologies (Studies in Fuzziness and Soft Computing) online, free home delivery.
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Fuzzy Portfolio Optimization: Advances in Hybrid Multi-Criteria Methodologies: 316: Gupta, Pankaj,
Mehlawat, Mukesh Kumar, Inuiguchi, Masahiro, Chandra, Suresh: Amazon.nl
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Proposed two fuzzy portfolio optimization models which bases on the Markowitz Mean-Variance (MV)
approach. The first model serves as an extension of MV optimization, using trapezoidal fuzzy
numbers to describe securities parameters. The model returns fuzzy numbers of optimized portfolio
expected return and variance.
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