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Dow Jones: Power with a =0.1
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Dow Jones: Power with a = 0.01
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Dow Jones: Power with a = 0.5
MV
SMAD
.:-E) ——CVaR
= | | ——MinMax
5 X Exact Max Eu
°
g %@
)
O
[}
(o}
>
= 118 12 1.22
%103
6 7 8 9 10 1 12 13
Expected Return x10



Dow Jones: Power with a =0.9
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Dow Jones: Exponential with b =1
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Dow Jones: Exponential with b =5
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Dow Jones: Exponential with b = 0.5
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Dow Jones: Exponential with b =3

>

=
b
o

-
= o —
o

£ EE—
)

Q

g — MV

% SMAD 1.041.06 1.08 1.1 .
< ——CVaR x10

—— MinMax
X Exact Max Eu
4 5 7 8 9 0 1 1 1

x10%

6
Expected Return

Dow Jones: Exponential with b =10
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Fig. 1: Efficient frontiers in the Return-EU plane for the Dow Jones data set.
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Euro Stoxx 50: Exponential with b = 0.5

Euro Stoxx 50: Power with a = 0.01
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Euro Stoxx 50: Power with a = 0.5
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Euro Stoxx 50: Exponential with b =5
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Euro Stoxx 50: Power with a =0.1
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Euro Stoxx 50: Power with a = 0.9
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Euro Stoxx 50: Exponential with b =1
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Euro Stoxx 50: Exponential with b =10
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Fig. 2: Efficient frontiers in the Return-EU plane for the Euro Stoxx 50 data

set.



