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[ 1990 −−> 2008 ]          1−dim [1]         Threshold: 0.5
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[ 1990 −−> 2008 ]          1−dim [2]         Threshold: 0.4
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[ 1990 −−> 2008 ]          1−dim [3]         Threshold: 0.4
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[ 1990 −−> 2008 ]          1−dim [4]         Threshold: 0.4

  

 

 
S&P500
Portfolio

9$Å�Ê§½�¾Àº Z�¸)U�Å�¾Àº¼Á¼»�Å�Âv¿ ^Q].Ý�Â§¾H»ÀÎÏÂ§Ã�Å�Â ï � Å|»�Þ¦»�Þ�¾HºFÆHÞ�ÂvÃ�ä [�å ] ò ÁFÂ§Ë�Ý�ÄB¾ÀºFä � Å�»ÀÞ (��;Í)ZN[0[
f



1990 1992 1995 1997 2000 2002 2005 2007
0.2

0.4

0.6

0.8

1

1.2

1.4

1.6

1.8

2

Years

P
t (

10
3 )

 
[ 1990 −−> 2008 ]          1−dim [5]         Threshold: 0.35
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[ 1990 −−> 2008 ]          1−dim [6]         Threshold: 0.3
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[ 1990 −−> 2008 ]          3−dim [1, 2, 3]         Threshold: 0.5
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[ 1990 −−> 2008 ]          4−dim [1, 2, 3, 4]         Threshold: 0.5
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[ 1990 −−> 2008 ]          3−dim [2, 4, 5]         Threshold: 0.5
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Frontier
50% − Dim: 1
40% − Dim: 1
40% − Dim: 2
40% − Dim: 3
40% − Dim: 4
35% − Dim: 5
30% − Dim: 6
50% − Dim: 1,2,3
50% − Dim: 1,2,3,4
50% − Dim: 2,4,5
50% − Dim: 2,4,5,6
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