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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:

Jim Moffett:

The book Harmonized Fractal Dimensional Measure can give more knowledge and information about
everything you want. Exactly why must we leave a good thing like a book Harmonized Fractal Dimensional
Measure? Several of you have a different opinion about reserve. But one aim that will book can give many
information for us. It is absolutely right. Right now, try to closer using your book. Knowledge or details that
you take for that, you are able to give for each other; you can share all of these. Book Harmonized Fractal
Dimensional Measure has simple shape however you know: it has great and large function for you. You can
appearance the enormous world by wide open and read a book. So it is very wonderful.

Tammy Campbell:

Playing with family within a park, coming to see the marine world or hanging out with good friends is thing
that usually you will have done when you have spare time, in that case why you don't try factor that really
opposite from that. Just one activity that make you not experiencing tired but still relaxing, trilling like on
roller coaster you already been ride on and with addition of information. Even you love Harmonized Fractal
Dimensional Measure, you can enjoy both. It is great combination right, you still wish to miss it? What kind
of hang-out type is it? Oh can occur its mind hangout folks. What? Still don't obtain it, oh come on its called
reading friends.

Nora Emerson:

Don't be worry if you are afraid that this book can filled the space in your house, you may have it in e-book
technique, more simple and reachable. This specific Harmonized Fractal Dimensional Measure can give you
a lot of buddies because by you considering this one book you have point that they don't and make an
individual more like an interesting person. This book can be one of one step for you to get success. This
publication offer you information that possibly your friend doesn't learn, by knowing more than various other
make you to be great folks. So , why hesitate? Let me have Harmonized Fractal Dimensional Measure.

James Wood:

As a pupil exactly feel bored to be able to reading. If their teacher questioned them to go to the library or to
make summary for some book, they are complained. Just small students that has reading's spirit or real their
hobby. They just do what the instructor want, like asked to the library. They go to right now there but
nothing reading seriously. Any students feel that examining is not important, boring as well as can't see
colorful pics on there. Yeah, it is for being complicated. Book is very important for you personally. As we
know that on this time, many ways to get whatever we would like. Likewise word says, many ways to reach
Chinese's country. Therefore , this Harmonized Fractal Dimensional Measure can make you sense more
interested to read.
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