The case for active management from the perspective of Complexity Theory -

Tital de InvestigaE'ones EcoEE'micas l E

the perspective of Complexity Theory

Borradores de Economia

Numero:

495

Publicado:

Sabado, 1 Marzo 2008

Clasificacion JEL:

Gll1, G14, G32

Palabras clave:

Portfolio Management, Complexity Theory, Artificial Intelligence
Descargar documento

Lo mas reciente

Settlement liguidity in the Colombian large-value payment system: the role of reserve
requirements

Fredy Gamboa-Estrada, Freddy Cepeda-Lépez, Javier Ivan Miguélez-Marquez

Assessing the effects of recent provisioning rules on consumer credit allocation in Colombia
Fredy Gamboa-Estrada, Diego Cuesta, Camilo Sanchez-Quinto

Geopolitical risk and emerging market sovereign risk premia

Fredy Gamboa-Estrada, José Vicente Romero

Otras Publicaciones

This paper approaches active management of baskets of currencies from the perspective of
Complexity theory, where the market is analysed as a Complex Adaptive system. A basket of
currencies is constructed using objective probabilities (propensities) and a

The case for active management from the perspective of Complexity Theory


https://ideas.repec.org/p/bdr/borrec/495.html#download
http://investiga.banrep.gov.co/es/content/settlement-liquidity-colombian-large-value-payment-system-role-reserve-requirements
http://investiga.banrep.gov.co/es/content/settlement-liquidity-colombian-large-value-payment-system-role-reserve-requirements
http://investiga.banrep.gov.co/es/content/assessing-effects-recent-provisioning-rules-consumer-credit-allocation-colombia
http://investiga.banrep.gov.co/es/content/geopolitical-risk-and-emerging-market-sovereign-risk-premia
http://investiga.banrep.gov.co/publicaciones/lista

