SPRINGERNATURE Link

— Menu Q Search

Home > Journal of Asset Management > Article

A multivariate dichotomic approach for
tactical asset allocation

| Paper | Published: 01 October 2005

| Volume 6, pages 206-218, (2005) Cite this article

Journal of Asset Management

Aims and scope—>

| D E L S BN

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
> Store and/or access information on a device
> Personalised advertising and content, advertising and content measurement,

audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences



https://link.springer.com/article/10.1057/palgrave.jam.2240176/metrics
https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Flink.springer.com%2Farticle%2F10.1057%2Fpalgrave.jam.2240176
https://link.springer.com/
https://idp.springer.com/auth/personal/springernature?redirect_uri=https://link.springer.com/article/10.1057/palgrave.jam.2240176
https://order.springer.com/public/cart
https://link.springer.com/
https://link.springer.com/journal/41260
https://link.springer.com/journal/41260/aims-and-scope
https://www.editorialmanager.com/jase
https://link.springer.com/journal/41260
https://link.springer.com/privacystatement

Access this article

Log in via an institution —

Subscribe and save

@ Springer+ Basic €32.70 /Month

Get 10 units per month
Download Article/Chapter or eBook
1 Unit = 1 Article or 1 Chapter

Cancel anytime

( Subscribe now - >

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:

Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences



https://www.springernature.com/gp/librarians/licensing/agc/journals
https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Flink.springer.com%2Farticle%2F10.1057%2Fpalgrave.jam.2240176
https://link.springer.com/product/springer-plus
https://link.springer.com/10.1007/978-3-031-66731-2_1?fromPaywallRec=true
https://link.springer.com/10.1007/s00186-017-0580-6?fromPaywallRec=true
https://link.springer.com/10.1007/s10436-015-0268-y?fromPaywallRec=true
https://link.springer.com/privacystatement

Explore related subjects

Discover the latest articles and news from researchers in related subjects, suggested using machine learning.

Investment Appraisal Mathematics in Business, Economics and Finance

Mathematical Finance Multivariate Analysis Operations Research and Decision Theory

Quantitative Finance

Author information

Authors and Affiliations

Caisse de dépot et palcement du Québec, Investment Policy Research,
1000 Place Jean-Paul-Riopelle, 9th floor, Montreal, H2Z 2B3, Quebec,

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:

Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences



https://link.springer.com/subjects/investment-appraisal
https://link.springer.com/subjects/mathematics-in-business-economics-and-finance
https://link.springer.com/subjects/mathematical-finance
https://link.springer.com/subjects/multivariate-analysis
https://link.springer.com/subjects/operations-research-and-decision-theory
https://link.springer.com/subjects/quantitative-finance
https://s100.copyright.com/AppDispatchServlet?title=A%20multivariate%20dichotomic%20approach%20for%20tactical%20asset%20allocation&author=Mathieu%20Roberge%20et%20al&contentID=10.1057%2Fpalgrave.jam.2240176&copyright=Palgrave%20Macmillan&publication=1470-8272&publicationDate=2005-10-01&publisherName=SpringerNature&orderBeanReset=true
https://link.springer.com/search?query=predictive%20models&facet-discipline=%22Finance%22
https://link.springer.com/search?query=market%20timing&facet-discipline=%22Finance%22
https://link.springer.com/search?query=tactical%20asset%20allocation&facet-discipline=%22Finance%22
https://link.springer.com/privacystatement

Search

Search by keyword or author

Navigation

Find a journal

Publish with us

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



https://link.springer.com/journals/
https://www.springernature.com/gp/authors
https://link.springernature.com/home/
https://link.springer.com/privacystatement

