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Active Management of the
Maximum Drawdown
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http://www.stat.columbia.edu/%7Evecer/reldrawdown.pdf
http://www.stat.columbia.edu/%7Evecer/BrownianDrawDownsUps4.pdf

% UEE FoZ2 FYPHFY FIL gsYT
* F9: A7|Z (khjeong@knu.ac.kr)



