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Herein is proposed a dimensional risk measure based on harmonized fractal behaviour by analysing the
probability survival distribution of the returns with aim to quantify the incurred risk, test for coherency and
compare the subsequent dimension measures with the harmonized fractal measure (HFM). The advantage of
our approach is that this measure is act as maximum entropy to the original fractal measure, adjusts the true
fractal measure to give more weight to higher dimension risk events. Here the risk and its capital requirement
are harmonized on fractal dimensional measure. It is a much simplified model and could be used as a guide
to obtain portfolio selection policies that are nearly as good as the optimal ones from practical concern. Also
as a device to determine the likelihood estimators of random variable of real life data set in finance logistics
in capturing the dynamic natures of financial markets on tradeoffs between time specific risk, loss occurring
at a point in time or dimensions. We have shown here that HFD measure satisfy the condition for subadditive
and, translative invariant hence coherent while FDM does not because the covering set are all taken to be
equal.
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From reader reviews:

James Snyder:

Why don't make it to be your habit? Right now, try to ready your time to do the important work, like looking
for your favorite reserve and reading a book. Beside you can solve your trouble; you can add your
knowledge by the publication entitled Harmonized Fractal Dimensional Measure. Try to stumble through
book Harmonized Fractal Dimensional Measure as your friend. It means that it can to be your friend when
you sense alone and beside associated with course make you smarter than in the past. Yeah, it is very
fortuned to suit your needs. The book makes you considerably more confidence because you can know every
little thing by the book. So , we should make new experience and knowledge with this book.

Lee Rutledge:

Nowadays reading books be a little more than want or need but also become a life style. This reading
behavior give you lot of advantages. The benefits you got of course the knowledge even the information
inside the book this improve your knowledge and information. The data you get based on what kind of book
you read, if you want attract knowledge just go with knowledge books but if you want feel happy read one
using theme for entertaining like comic or novel. The actual Harmonized Fractal Dimensional Measure is
kind of book which is giving the reader unforeseen experience.

George Carter:

Hey guys, do you wants to finds a new book to read? May be the book with the concept Harmonized Fractal
Dimensional Measure suitable to you? The book was written by renowned writer in this era. The book
untitled Harmonized Fractal Dimensional Measureis one of several books that will everyone read now. This
specific book was inspired a lot of people in the world. When you read this e-book you will enter the new
dimension that you ever know just before. The author explained their thought in the simple way, so all of
people can easily to be aware of the core of this book. This book will give you a wide range of information
about this world now. In order to see the represented of the world in this particular book.

Theodore Rios:

E-book is one of source of knowledge. We can add our know-how from it. Not only for students and also
native or citizen will need book to know the change information of year to year. As we know those
publications have many advantages. Beside many of us add our knowledge, could also bring us to around the
world. With the book Harmonized Fractal Dimensional Measure we can get more advantage. Don't someone
to be creative people? Being creative person must choose to read a book. Simply choose the best book that
acceptable with your aim. Don't become doubt to change your life with that book Harmonized Fractal
Dimensional Measure. You can more appealing than now.
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