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5. Portfolio Optimization with the Second-Order Stochastic Dominance Constraints and Portfolios
Dominating Indices
FIDAN KECECI N., Kuzmenko V., Uryasev S.
Robustness Analysis in Decision Aiding, Optimization, and Analytics, Michael Doumpos, Constantin Zopounidis,
Evangelos Grigoroudis, Editor, Springer International Publishing, ss.285-298, 2016
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