QUANTITATIVE QUANTITATIVE

FINANCE

FINANCE

www.tandf.co.uk/journals/rquf

Free online access to the top ten most
o L downloaded articles (In 2010)

Investment decisions, net present value and bounded rationality
Carlo Alberto Magni

Statistical arbitrage in the US equities market
Marco Avellaneda; Jeong-Hyun Lee

A risk-based evaluation of the free-trader option
Ren-Raw Chen; Frank J. Fabozzi

Empirical properties of asset returns: stylized facts and statistical issues
R. Cont

Portfolio selection with higher moments
Campbell R. Harvey; John C. Liechty; Merrill W. Liechty; Peter Miller

A principal-component approach to measuring investor sentiment
Haigiang Chen; Terence Tai-Leung Chong; Xin Duan

Portfolio optimization for student t and skewed t returns
Wenbo Hu; Alec N. Kercheval

Equity portfolio risk estimation using market information and sentiment
Leela Mitra; Gautam Mitra; Dan Dibartolomeo

The illusions of dynamic replication
Emanuel Derman; Nassim Nicholas Taleb

The news of no news in stock markets
Oral Erdogan; Ari Yezegel

Routledge

Taylor & Francis Group

®
Access the latest articles via ‘)FIrSt

39031LN0Y



http://www.tandf.co.uk/journals/rquf
http://www.informaworld.com/smpp/content~db=all~content=a913539363~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a918237004~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a919805733~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a713665670~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a921791475~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a918240523~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a913308246~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a917513336~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a723807393~frm=titlelink
http://www.informaworld.com/smpp/content~db=all~content=a909085287~frm=titlelink

