3

papers

3

all docs

2258059

37 3
citations h-index
3 3
docs citations times ranked

2550090

g-index

57

citing authors



ARTICLE

On robust portfolio and naA've diversification: mixing ambiguous and unambiguous assets. Annals of
Operations Research, 2018, 266, 223-253.

Robust portfolio choice with CVaR and VaR under distribution and mean return ambiguity. Top, 2014,
22,875-891.

Mean semi-deviation from a target and robust portfolio choice under distribution and mean return

ambiguity. Journal of Computational and Applied Mathematics, 2014, 259, 394-405.
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