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Slovenski Makroekonomski Forum (SMF)

na Ekonomski fakulteti v Ljubljani

organizira štiriindvajseti znanstveno-raziskovalni seminar, 

ki bo v četrtek, 14. aprila 2005 ob 17:00 uri 

v sejni sobi CISEF-a.

Aleš Ahčan

(EF v Ljubljani, AFFI, Katholieke Universiteit Leuven)

bo predstavil članek z naslovom

»Analytical approximations for a multi period portfolio problem with transaction cost«.
    In this paper we show how one can find accurate analytical approximations to a dynamic investment strategy in the presence of transaction cost. In comparison with previous contributions, our approach has the significant advantage of allowing one to analytically calculate the quantiles of the final wealth distribution function. As the results of numerical example based on financial data show, our approximation procedure gives a fast and extremely accurate approximation to the solution.

Na brezplačni seminar, ki bo v angleškem jeziku, se lahko prijavite v pisarni RCEF po telefonu (01) 58-92-489, ali po e-pošti na naslov rcef@ef.uni-lj.si, do četrtka, 14. aprila 2005.

Vljudno vabljeni!

 

