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Abstract 
This seminar will present an explicit closed form solution of the problem of minimizing the 
root of a quadratic functional subject to a system of linear constraints. The result generalizes  
Landsman (2006) where the optimization problem was solved under only one linear 
constraint. This is of interest for solving problems pertaining to portfolio management in 
financial economics as well as some classes of feasibility and optimization problems which 
frequently occur in tomography and other fields. The particular case of a finance portfolio is 
discussed. The results are demonstrated with data from NASDAQ/Computers. 
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