=7 UNIVERSITA DELLA CALABRIA

DIPARTIMENTD DI ECONOMIA,
STATISTICA E FINANZA
GIOVANNT ANANIA

SEDUTA DI LAUREA
14-lug-23
SALA STAMPA - ORE 14.30

FINANCE AND INSURANCE
COGNOME NOME MATRICOLA RELATORE TITOLO TESI CORRELATORI
The risk parity strat lied to All-Weath tfolio: irical lysis and
CAMPANELLA  [SALVATORE 224862  |COSTABILE MASSIMO e risk parity strategy applied to All-Weather portfolio: empirical analysis and 1, ¢ -\ nr ArTURO
advances in portfolio optimization
VIVONE FRANCESCA DANIELA 214567 STAINO ALESSANDRO An extreme value approach to estimate tail-related risk measures PIRRA MARCO




