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Sammanfattning: We study optimal portfolio theory through a fractal framework in the
presence of heavy tails and autocorrelated increments (Noah and Joseph e�ects). We show
key results from the estimation of fractal dimensions and develop thereupon by proving the
novel result that the Box-Counting dimension of a portfolio is concave. In order to illustrate
the impact of the fractal dimension of return series a short exposition on fractional Brownian
motion and Lévy stable processes is also rendered. We also introduce key concepts from
optimization theory, portfolio theory and fractal geometry which are necessary to understand
our approach, which to the best of our knowledge is new.

Alla intresserade är välkomna!


