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405 ’obustHtwinHsupportHvectorHmachineHforHpatternHclassificationVH2013THacTH^XbU^Yc 214

404 }ptimalHpardinalityHponstrainedH†ortfolioH“electionVH2013THcYTHdabUdcY 68

403 †ortfolioHselectionHunderHmodelHuncertaintygHaHpenalizedHmomentUbasedHoptimizationHapproachVH
JournalhofhGlobalhOptimizationTH2013THbcTHY^YUYca 1.5 9

402 ’obustHportfolioHoptimizationHwithH—alueUatU’iskUadjustedH“harpeHratiosVH2013THYaTHZf^U^Xb 19

401 pharacteristicsHofHrobustHportfoliosHinHaHvariedHassetHuniverseVH2013THYTHZYUZf

400 ’obustH†ortfolioHpontrolHwithH“tochasticHsactorHqynamicsVH2013THcYTHedaUef^ 32

399 “taticHandHdynamicH—a’HconstrainedHportfoliosHwithHapplicationHtoHdelegatedHportfolioH
managementVH2013THcZTHYaYfUYa^Z 5

398 ’eliabilityUbasedHportfolioHoptimizationHwithHconditionalHvalueHatHriskHPp—a’QVHQuantitativehFinanceTH
2013THY^THYc^dUYcbY 1.6 2

397 ’obustH†ortfolioH“electionVH2013THYUYZ 2
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396 ’egularizedHhypervolumeHselectionHforHrobustHportfolioHoptimizationHinHdynamicHenvironmentsVH
2013TH 6

395 ’obustHportfolioHtechniquesHforHmitigatingHtheHfragilityHofHp—a’HminimizationHandHgeneralizationHtoH
coherentHriskHmeasuresVHQuantitativehFinanceTH2013THY^THYcZYUYc^b 1.6 24

394 ’iskHzanagementHandHporporateHtovernanceVH2013TH

393 †arameterH–ncertaintyHinHzultiU†eriodH†ortfolioH}ptimizationH ithH”ransactionHpostsVHSSRNh
ElectronichJournalTH2013TH 1 1

392 qirectionalHvarianceHadjustmentgHbiasHreductionHinHcovarianceHmatricesHbasedHonHfactorHanalysisHwithH
anHapplicationHtoHportfolioHoptimizationVH2013THeTHecdbX^ 3

391 ’obustH†ortfolioH}ptimizationH–nderH“amplingHrrrorgHrstimationHofH“amplingHrrrorHinH“mallHrigenH
—alueHbyH“emidefiniteH†rogrammingVHSSRNhElectronichJournalTH2013TH 1 1

390 zodelH’iskHinH†ortfolioH}ptimizationVH2014THZTH^YbU^ae 4

389 ’obustnessHofH“tableH—olatilityH“trategiesVHSSRNhElectronichJournalTH2014TH 1

388 nHzaximumHrntropyHzethodHforHaH’obustH†ortfolioH†roblemVH2014THYcTH^aXYU^aYb 11

387 nssetHnllocationgHnnalysisHofH”heoryHandH†racticeHinHtheHnustralianHvnvestmentHzanagementH
vndustryVHSSRNhElectronichJournalTH2014TH 1

386 vnvestmentH“electionHinHpomplexHzultinationalH†rojectsVH2014THbTHcXUdd 1

385 VH2014TH 23

384 ’obustH†ortfolioH}ptimizationHwithH”ransactionHpostHforH’iskyHandH’iskUsreeHnssetsHpoexistingVH
2014THba^UbadTHa^^fUa^ab

383 qirectedH†rincipalHpomponentHnnalysisVH2014THcZTHfbdUfdZ 6

382 ’iskUpontrolledHzultiobjectiveH†ortfolioH“electionH†roblemH–singHaH†rincipleHofHpompromiseVH2014TH
ZXYaTHYUd 1

381 nH{umericalH“tudyHforH’obustHnctiveH†ortfolioHzanagementHwithH orstUpaseHqownsideH’iskH
zeasureVH2014THZXYaTHYUY^ 1

380 ’obustHassetHallocationHstrategiesgHrelaxedHversusHclassicalHrobustnessVH2014THZbTHZYUbc 6

379 nHplosedUsormH“olutionHforH’obustH†ortfolioH“electionHwithH orstUpaseHp—a’H’iskHzeasureVH2014TH
ZXYaTHYUf 2
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378 ponstraintH”rackingHrrrorHforHvnvestmentH†ortfolioH}ptimizationHzodelHandHnlgorithmHofH—a’HinH
ndditionalH”ransactionHpostsVH2014THba^UbadTHYeYYUYeYc 1

377 nH†opulationUoasedHvncrementalHyearningHzethodHforHponstrainedH†ortfolioH}ptimisationVH2014TH 2

376 nnHempiricalHoayesianHapproachHtoHsteinUoptimalHcovarianceHmatrixHestimationVH2014THZfTHaXZUaZX 3

375 ’obustHriskHmeasurementHandHmodelHriskVHQuantitativehFinanceTH2014THYaTHZfUbe 1.6 80

374 qecipheringHrobustHportfoliosVH2014THabTHYUe 19

373 ’obustHportfolioHchoiceHwithHp—a’HandH—a’HunderHdistributionHandHmeanHreturnHambiguityVH2014TH
ZZTHedbUefY 16

372 qelegatedHportfolioHmanagementHunderHambiguityHaversionVH2014THaZTHYfXUYfb 4

371 puttingU†lanesHforH}ptimizationHofHponvexHsunctionsHoverH{onconvexH“etsVH2014THZaTHca^Ucdd 25

370 ”echnicalH{oteâ��qerivingH’obustHandHtlobalizedH’obustH“olutionsHofH–ncertainHyinearH†rogramsH
withHteneralHponvexH–ncertaintyH“etsVH2014THcZTHcdZUcdf 18

369 cXHYearsHofHportfolioHoptimizationgH†racticalHchallengesHandHcurrentHtrendsVHEuropeanhJournalhofh
OperationalhResearchTH2014THZ^aTH^bcU^dY 5.6 246

368 ’obustHmultiobjectiveHoptimizationHNHapplicationsHinHportfolioHoptimizationVHEuropeanhJournalhofh
OperationalhResearchTH2014THZ^aTHaZZUa^^ 5.6 104

367 ’obustHportfoliosHthatHdoHnotHtiltHfactorHexposureVHEuropeanhJournalhofhOperationalhResearchTH2014TH
Z^aTHaYYUaZY 5.6 19

366 ’obustHrewardâ��riskHratioHoptimizationHwithHapplicationHinHallocationHofHgenerationHassetVH2014THc^THYdcYUYddf 12

365 }’Hsorumâ��qesignHofH’iskH eightsVH2014THcZTHYZXaUYZZX 13

364 ’obustifyingHponvexH’iskHzeasuresHforHyinearH†ortfoliosgHnH{onparametricHnpproachVH2014THcZTHY^XZUY^Yb 34

363 }ptimalHpreditH“wapH†ortfoliosVHManagementhScienceTH2014THcXTHZZfYUZ^Xd 3.9 18

362 †ortfolioHmanagementHwithHrobustnessHinHbothHpredictionHandHdecisiongHnHmixtureHmodelHbasedH
learningHapproachVH2014THaeTHYUZb 14

361 †aretoHrfficiencyHinH’obustH}ptimizationVHManagementhScienceTH2014THcXTHY^XUYad 3.9 73
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360 ’obustHtrackingHerrorHportfolioHselectionHwithHworstUcaseHdownsideHriskHmeasuresVH2014TH^fTHYdeUZXd 23

359 zeanHsemiUdeviationHfromHaHtargetHandHrobustHportfolioHchoiceHunderHdistributionHandHmeanHreturnH
ambiguityVH2014THZbfTH^faUaXb 10

358 ’obustHinvestmentHdecisionsHunderHsupplyHdisruptionHinHpetroleumHmarketsVH2014THaaTHdbUfY 15

357 ’ecentHqevelopmentsHinH’obustH†ortfoliosHwithHaH orstUpaseHnpproachVH2014THYcYTHYX^UYZY 56

356 zeanâ��varianceHoptimalHportfoliosHinHtheHpresenceHofHaHbenchmarkHwithHapplicationsHtoHfraudH
detectionVHEuropeanhJournalhofhOperationalhResearchTH2014THZ^aTHacfUaeX 5.6 29

355 rducationHasHaH“erviceHandHrducationalH“erviceH“ystemsVH2014THYffUZad

354 “urHlâ��allocationHdynamiqueHdeHportefeuilleHrobusteHcontreHlâ��incertitudeHdesHrendementsHmoyensVH
2014THbZTHYaUYf

353 †arameterH–ncertaintyHinHzultiperiodH†ortfolioH}ptimizationHwithH”ransactionHpostsVH2015THbXTHYaa^UYadY 16

352 nH’obustH†ortfolioH}ptimizationHnpproachHtoH“ystemHofH“ystemHnrchitecturesVH2015THYeTHZcfUZe^ 22

351 ’eferencesVH2015THZfeU^Xf

350 “tressHuedgingHinH†ortfolioHponstructionVHSSRNhElectronichJournalTH2015TH 1

349 vncorporatingHrstimatesHofHrrrorHintoHyinearHsactorHpovarianceHzodelsVHSSRNhElectronichJournalTH
2015TH 1 0

348 “impleH’obustHzethodologyHforHvncorporatingH—iewsHintoH†ortfolioHponstructionVHSSRNhElectronich
JournalTH2015TH 1 0

347 ’iskH†arityHwithHslexibleH—iewsVHSSRNhElectronichJournalTH2015TH 1 2

346 ’obustHframeworksHforHestimationHandHportfolioHallocationVH2015THZcdU^Yf

345 ’obustH†ortfolioHnllocationHwithH“ystematicH’iskHpontributionH’estrictionsVH2015THYZ^UYac 0

344 ’obustHvnvestmentHzanagementHwithH–ncertaintyHinHsundHzanagersâ��HnssetHnllocationVH2015THafTHeZYUeaa 2

343 socusingHonHtheHworstHstateHforHrobustHinvestingVHInternationalhReviewhofhFinancialhAnalysisTH2015TH
^fTHYfU^Y 6.7 10
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342 nnHadaptivelyHmanagedHdynamicHportfolioHselectionHmodelHusingHaHtimeUvaryingHinvestmentHtargetH
accordingHtoHtheHmarketHforecastVH2015THccTHYYYbUYY^Y 7

341 oayesianHnonparametricHsetHconstructionHforHrobustHoptimizationVH2015TH 15

340  eightedHrlasticH{etH†enalizedHzeanU—arianceH†ortfolioHqesignHandHpomputationVHSIAMhJournalhonh
FinancialhMathematicsTH2015THcTHYZZXUYZaa 1.4 17

339 VH2015THc^THfXdUfZX 6

338 }ptimizingHagriculturalHlandUuseHportfoliosHwithHscarceHdataâ��nHnonUstochasticHmodelVH2015THYZXTHZbXUZbf 43

337 tlobalHminimumHvarianceHportfolioHoptimisationHunderHsomeHmodelHriskgHnHrobustHregressionUbasedH
approachVHEuropeanhJournalhofhOperationalhResearchTH2015THZaaTHZefUZff 5.6 33

336 nHquasiU{ewtonHalgorithmHforHnonconvexTHnonsmoothHoptimizationHwithHglobalHconvergenceH
guaranteesVH2015THdTH^ffUaZe 36

335 ’ankingHofHinvestmentHfundsgHncceptabilityHversusHrobustnessVHEuropeanhJournalhofhOperationalh
ResearchTH2015THZabTHeZeUe^c 5.6 8

334 nHnoteHonHtheHsensitivityHofHtheHstrategicHassetHallocationHproblemVH2015THZTHY^^UY^c 2

333 sindingHaHrobustHconfigurationHforHtheHnrqoHinformationHdisseminationHprotocolHforHmobileHadHhocH
networksVH2015TH^ZTHafaUbXe 2

332 uighHdimensionalHcovarianceHmatrixHestimationHusingHmultiUfactorHmodelsHfromHincompleteH
informationVH2015THbeTHeZfUeaa 0

331 †ortfolioHoptimizationHforHheavyUtailedHassetsgHrxtremeH’iskHvndexHvsVHzarkowitzVH2015TH^ZTHYYbUY^a 12

330 ’obustnessHofHstableHvolatilityHstrategiesVH2015THcXTHY^aUYbY 2

329 VH2015THc^THacd^Uacee 6

328 ’obustHzultistageHqecisionHzakingVH2015THZXUac 27

327 nHtightHcharacterizationHofHtheHperformanceHofHstaticHsolutionsHinHtwoUstageHadjustableHrobustHlinearH
optimizationVH2015THYbXTHZeYU^Yf 23

326 qevelopingHaHmultiUperiodHrobustHoptimizationHmodelHconsideringHnmericanHstyleHoptionsVHAnnalshofh
OperationshResearchTH2015THZ^^TH^XbU^ZX 3.2 16

325 ’obustHportfolioHoptimizationHviaHsolutionHtoHtheHuamiltonâ��wacobiâ��oellmanHequationVH2016THf^THdZbUd^a 4
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324 VH2016TH 5

323 oayesianH“hrinkageHofH†ortfolioH eightsVHSSRNhElectronichJournalTH2016TH 1 2

322 }ptimalHtranularityHforH†ortfolioHphoiceVHSSRNhElectronichJournalTH2016TH 1 0

321 }nHtheH’obustnessHandH“parsityH”radeU}ffHinHzeanU—arianceH†ortfolioH“electionVHSSRNhElectronich
JournalTH2016TH 1 1

320 zulticriteriaHportfolioHselectionHproblemgHrobustHassetsHallocationVH2016THcTHYXY

319 rstimatingHstructuredHhighUdimensionalHcovarianceHandHprecisionHmatricesgH}ptimalHratesHandH
adaptiveHestimationVH2016THYXTH 53

318 ooundsHforHportfolioHweightsHinHdecentralizedHassetHallocationVH2016THbaTH^aaU^ba

317 ’eferencesVH2016THbafUbcY

316 rxtensionsHofHblackUlittermanHportfolioHoptimizationHmodelHwithHdownsideHriskHmeasureVH2016TH 1

315 pomputerUaidedHestimationHofHportfolioHmanagementHqualityVH2016TH

314 nH’obustHzarkowitzHzeanU—arianceH†ortfolioH“electionHzodelHwithHanHvntractableHplaimVHSIAMh
JournalhonhFinancialhMathematicsTH2016THdTHYZaUYbY 1.4 15

313 nH“ignalH†rocessingH†erspectiveHofHsinancialHrngineeringVH2016THfTHYUZ^Y 13

312
zeanâ��varianceHportfolioHoptimizationHwithHparameterHsensitivityHcontrolâ� â� H”hisHpaperHisHdedicatedH
toHtheHmemoryHofH†rofessorHXiaolingH“unV—iewHallHnotesVHOptimizationhMethodshandhSoftwareTH2016TH
^YTHdbbUdda

1.3 4

311 nHrobustHassetâ��liabilityHmanagementHframeworkHforHinvestmentHproductsHwithHguaranteesVH2016TH
^eTHYXXdUYXaY 8

310 ’obustHqesignH}ptimizationHforHtheHrefitHofHaHcargoHshipHusingHrealHseagoingHdataVH2016THYZ^THYX^UYYb 12

309 nssetHzanagementVH2016TH 2

308 nH“impleH†rocedureHforHpombiningHrxpertH}pinionHwithH“tatisticalHrstimatesHtoHnchieveH“uperiorH
†ortfolioH†erformanceVH2016THaZTHafUbe 4

307 nssetHnllocationH”heoryHandH†racticeHinHnustralianHvnvestmentHzanagementVH2016THYfTHadUcd 1
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306 ’obustHportfolioHselectionHunderHnormHuncertaintyVH2016THZXYcTH 1

305 ’esearchHonHregularizedHmeanUvarianceHportfolioHselectionHstrategyHwithHmodifiedH’oyHsafetyUfirstH
principleVH2016THbTHfYf 3

304 ”heHconvergenceHofHsetUvaluedHscenarioHapproachHforHdownsideHriskHminimizationVH2016THZfTHdZZUd^b 2

303 ’obustnessHnnalysisHinHqecisionHnidingTH}ptimizationTHandHnnalyticsVHProfileshinhOperationshResearchTH
2016TH 1 3

302 ’obustH}ptimizationHnpproachesHtoH“ingleH†eriodH†ortfolioHnllocationH†roblemVHProfileshinh
OperationshResearchTH2016THZcbUZe^ 1 1

301 }nHtheH“olutionHofH“tochasticH}ptimizationHandH—ariationalH†roblemsHinHvmperfectHvnformationH
’egimesVH2016THZcTHZ^faUZaZf 12

300 vnseparableHrobustHrewardâ��riskHoptimizationHmodelsHwithHdistributionHuncertaintyVH2016TH^^THdcdUdeX 4

299 }verviewVH2016THYUYX 1

298 nnHadaptiveHrobustHportfolioHoptimizationHmodelHwithHlossHconstraintsHbasedHonHdataUdrivenH
polyhedralHuncertaintyHsetsVHEuropeanhJournalhofhOperationalhResearchTH2016THZbbTHfcYUfdX 5.6 15

297 rfficientH†ortfolioH“electionHinHaHyargeHzarketVH2016THYaTHafcUbZa 10

296 nnHndaptiveHzemoryH†rogrammingHsrameworkHforHtheH’obustHpapacitatedH—ehicleH’outingH
†roblemVH2016THbXTHYZ^fUYZcX 39

295 “olvingHmultiUobjectiveHportfolioHoptimizationHproblemHusingHinvasiveHweedHoptimizationVH2016THZeTHaZUbd 57

294 }nHrobustHmeanUvarianceHportfoliosVH2016THcbTHYX^fUYXae 15

293 nHrobustHoptimizationHapproachHforHtheHroadHnetworkHdailyHmaintenanceHroutingHproblemHwithH
uncertainHserviceHtimeVH2016THebTHaXUbY 26

292 ’obustH}ptimizationHofH“umsHofH†iecewiseHyinearHsunctionsHwithHnpplicationHtoHvnventoryH
†roblemsVH2016THcaTHadaUafa 28

291 qualityHandHpomplementarityVHProfileshinhOperationshResearchTH2016THe^UYYa 1

290 ponicHyinearH†rogrammingVHProfileshinhOperationshResearchTH2016THYafUYdc 1 4

289 ponvergenceHnnalysisHforHqistributionallyH’obustH}ptimizationHandHrquilibriumH†roblemsVH
MathematicshofhOperationshResearchTH2016THaYTH^ddUaXY 1.5 43
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288 ’obustHportfolioHselectionHproblemHunderHtemperatureHuncertaintyVHEuropeanhJournalhofh
OperationalhResearchTH2017THZbcTHbXXUbZ^ 5.6 21

287 nssetâ��liabilityHmodellingHandHpensionHschemesgHtheHapplicationHofHrobustHoptimizationHtoH–““VH2017TH
Z^TH^ZaU^bZ 22

286 ”heHrobustHzertonHproblemHofHanHambiguityHaverseHinvestorVH2017THYYTHYUZa 41

285 sactorUbasedHrobustHindexHtrackingVH2017THYeTHaa^Uacc 12

284 npproximationHandH}nlineHnlgorithmsVH2017TH

283 yogUrobustHportfolioHmanagementHwithHparameterHambiguityVH2017THYaTHZZfUZbc 6

282 nHnonUstochasticHportfolioHmodelHforHoptimizingHtheHtransformationHofHanHevenUagedHforestHstandHtoH
continuousHcoverHforestryHwhenHinformationHaboutHreturnHfluctuationHisHincompleteVH2017THdaTHY 19

281 qistributionallyH’obustH’ewardU’iskH’atioH}ptimizationHwithHzomentHponstraintsVH2017THZdTHfbdUfeb 13

280 rconomicsHofHzixedHsorestsVH2017THbabUbdd 6

279 ”heH’oleHofHrconomicHqiversificationHinHsorestHrcosystemHzanagementVH2017TH^THf^UYXc 16

278 qevelopingHaHdynamicHportfolioHselectionHmodelHwithHaHselfUadjustedHrebalancingHmethodVH2017THceTHdccUddf 3

277 ’obustHportfolioHoptimizationHforHelectricityHplanninggHnnHapplicationHbasedHonHtheHorazilianH
electricityHmixVH2017THcaTHYbeUYcf 21

276 ’obustHsactorUoasedHvnvestingVH2017THa^THYbdUYca 11

275 ’obustHandH’eliableH†ortfolioH}ptimizationHsormulationHofHaHphanceHponstrainedH†roblemVH2017TH
aZTHe^UYYd 3

274 qynamicHportfolioHoptimizationHwithHambiguityHaversionVH2017THdfTHfbUYXf 16

273 “pnyrqHn{qH“”noyrHzrn{U—n’vn{prUr—n’H†}’”s}yv}H“ryrp”v}{H“”’n”rtYH v”uH
†’}†}’”v}{nyH”’n{“np”v}{Hp}“”“VH2017THYeTHbcYUbea 2

272 }{H’}o–“”Hz–y”vU†r’v}qH†’rUp}zzv”zr{”Hn{qH”vzrUp}{“v“”r{”Hzrn{U—n’vn{prH
†}’”s}yv}H}†”vzvÜn”v}{VH2017THZXTHYdbXXaf 5

271 ndjustedHrobustHmeanUvalueUatUriskHmodelgHlessHconservativeHrobustHportfoliosVH2017THYeTHacdUafd 9
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270 ’obustHnpproachesHtoH†ensionHsundHnssetHyiabilityHzanagementH–nderH–ncertaintyVHProfileshinh
OperationshResearchTH2017THefUYYf 1 3

269 zanagingHambiguityHinHassetHallocationVH2017THYeTHYc^UYed 4

268 }ptimalHsinancialHqecisionHzakingHunderH–ncertaintyVHProfileshinhOperationshResearchTH2017TH 1 5

267 “cenarioH}ptimizationHzethodsHinH†ortfolioHnnalysisHandHqesignVHProfileshinhOperationshResearchTH
2017THbbUed 1 1

266 ’obustH†roductHyineHqesignVH2017THcbTHYfU^d 32

265 }ptimalHsinancialHqecisionHzakingH–nderH–ncertaintyVHProfileshinhOperationshResearchTH2017THZbbUZfX 1 3

264 †enalizingHvariancesHforHhigherHdependencyHonHfactorsVHQuantitativehFinanceTH2017THYdTHadfUaef 1.6 1

263 qynamicH†ortfolioH“trategiesHinHtheHruropeanHporporateHoondHzarketVHSSRNhElectronichJournalTH
2017TH 1

262 oibliographyVH2017THZ^YUZcX

261  ealthHmanagementgHzodelingHtheHnonlinearHdependenceVH2017THcTHbYUcb 4

260 vnferenceHonHrstimatorsHqefinedHbyHzathematicalH†rogrammingVHSSRNhElectronichJournalTH2017TH 1 4

259 samaUsrenchHYffZH’eduxHwithH’obustH“tatisticsVHSSRNhElectronichJournalTH2017TH 1

258 oibliographyVH2017TH^afU^ec

257 ”heHolackUyittermanHzodelHandH—iewsHfromHaH’everseH}ptimizationH†roceduregHnnH}utUofU“ampleH
†erformanceHrvaluationVHSSRNhElectronichJournalTH2017TH 1 5

256 ponvergenceHofHaH“choltesUtypeHregularizationHmethodHforHcardinalityUconstrainedHoptimizationH
problemsHwithHanHapplicationHinHsparseHrobustHportfolioHoptimizationVH2018THdXTHbX^Ub^X 15

255 –nderstandingHtheHinterplayHbetweenHcovarianceHforecastingHfactorHmodelsHandHriskUbasedH
portfolioHallocationsHinHcurrencyHcarryHtradesVH2018TH^dTHeXbUe^Y 0

254 ’obustH—a’HandHp—a’HoptimizationHunderHjointHambiguityHinHdistributionsTHmeansTHandHcovariancesVH
EuropeanhJournalhofhOperationalhResearchTH2018THZcfTHbbcUbdc 5.6 19

253 ’obustHmultiobjectiveHportfolioHwithHhigherHmomentsVHExperthSystemshWithhApplicationsTH2018THYXXTHYcbUYeY7.8 29
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252 ’obustHequityHportfolioHperformanceVHAnnalshofhOperationshResearchTH2018THZccTHZf^U^YZ 3.2 8

251 ’obustHpoliciesHforHaHmultiUstageHproductionWinventoryHproblemHwithHswitchingHcostsHandHuncertainH
demandVH2018THbcTHaZcaUaZeZ 7

250 zachineHyearningHandH†ortfolioH}ptimizationVHManagementhScienceTH2018THcaTHYY^cUYYba 3.9 82

249 qataUdrivenHrobustHoptimizationVH2018THYcdTHZ^bUZfZ 179

248 †ortfolioHselectionHproblemsHwithHzarkowitzâ��sHmeanâ��varianceHframeworkgHaHreviewHofHliteratureVH
2018THYdTHYZbUYbe 43

247 zinimumHriskHversusHcapitalHandHriskHdiversificationHstrategiesHforHportfolioHconstructionVH2018THcfTHYe^UZXX 11

246 qynamicHnssetHnllocationHwithH–ncertainHwumpH’isksgHnH†athwiseH}ptimizationHnpproachVH
MathematicshofhOperationshResearchTH2018THa^TH^adU^dc 1.5 6

245 †iecewiseHstaticHpoliciesHforHtwoUstageHadjustableHrobustHlinearHoptimizationVH2018THYcfTHcafUccb 3

244 qistributionallyHrobustHoptimizationHwithHmatrixHmomentHconstraintsgHyagrangeHdualityHandHcuttingH
planeHmethodsVH2018THYcfTHaefUbZf 26

243 “ociallyHresponsibleHinvestmentHportfoliosgHqoesHtheHoptimizationHprocessHmatterlVH2018THbXTH^dfUaXY 31

242 nnHexactHsolutionHtoHaHrobustHportfolioHchoiceHproblemHwithHmultipleHriskHmeasuresHunderH
ambiguousHdistributionVH2018THedTHYcfUYfb 4

241 ’ecentHadvancementsHinHrobustHoptimizationHforHinvestmentHmanagementVHAnnalshofhOperationsh
ResearchTH2018THZccTHYe^UYfe 3.2 14

240 ’obustHmeanHvarianceHoptimizationHproblemHunderH’ˆ'nyiHdivergenceHinformationVH2018THcdTHZedU^Xd 6

239 “olutionHofHzultiUobjectiveH†ortfolioH}ptimizationH†roblemH–singHzultiUobjectiveH“ynergeticH
qifferentialHrvolutionHPz}U“qrQVH2018THYfYUYff 2

238 qecentralizedHstrategicHassetHallocationHwithHglobalHconstraintsVH2018THYfTHY^UZc 2

237 }ptimizingHteometryHpompressionH–singHQuantumHnnnealingVH2018TH 3

236 nnH–pdatedH’eviewHofHP“ubUQ}ptimalHqiversificationHzodelsVHSSRNhElectronichJournalTH2018TH 1

235 }ptimalH†ortfolioHqiversificationHviaHvndependentHpomponentHnnalysisVHSSRNhElectronichJournalTH
2018TH 1 2
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234 }nlineHsirstU}rderHsrameworkHforH’obustHponvexH}ptimizationVH2018THccTHYcdXUYcfZ 5

233 ’obustH“emiU—arianceHqownsideH’iskH†ortfolioH†roblemsgHnHponvexH}ptimizationHnpproachVH2018TH

232 ”echnicalH{oteâ��nH’obustH†erspectiveHonH”ransactionHpostsHinH†ortfolioH}ptimizationVH2018THccTHd^^Ud^f 25

231 ’iskHparityHportfolioHoptimizationHunderHaHzarkovHregimeUswitchingHframeworkVHQuantitativeh
FinanceTH2019THYfTHab^UadY 1.6 11

230 ’obustHoptimizationHofHmixedHp—a’H“”n’’HratioHusingHcopulasVH2019TH^adTHcZUe^ 9

229 †ortfolioHselectionHinHaHmultiUassetTHincompleteUmarketHeconomyVH2019THdYTHZZeUZ^e 3
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