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1. Portfolio
2. Asset Liability Management
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1. Exogenous and Endogenous Liabilities
2. Uncertain Investment Horizon
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1. Lending
2. Borrowing
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1. Rebalanced
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1. Generalized Mean-Variance Model
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1. Penalty Function Method
2. Tikhonov Regularization
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1. Mont Carlo Simulation
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1. Continuous-Time Model
2. Robust Optimization
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