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Enhancing Estimation of Expected Returns in Modern
Portfolio Theory through Machine Learning : Erratum

Page Instead of Read
p21,§3,line 1 In the next sections. We’ll look at In the next sections, we’ll look at
p27,§1,line 4 The emergence of roboadvisors The emergence of robo-advisors
p36,§2,line 3 into an ensemble method as seen in Chapter

2.
into an ensemble method.

p39,§5,line 1 One the one hand On the one hand
p55,§1,line 4 of the various stocks (See Table 5.2) of the various stocks of the test set (See Ta-

ble 5.4)
p63,§2,line 3 in terms of MSE and EWMA in terms of MSE and MAE
p67,§2,line 3 mean and volatility of themonthly expected

returns
mean (%) and volatility (%) of the monthly
expected returns
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