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¢ Feasible set: All portfolios on
bounded by curve I-1I-1I

* Markowitz efficient set: All
portfolios on curve II-1T1
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1 -Quantitative techniques

2 -Investment management

3 -Option pricing models

4 -Econometric techniques
5- Market return

6- Transaction cost

7- Portfolio management

8- Financial planning

9- Financial economics

10- Capital markets

11 -Modern Portfolio Theory
12-Risk

13-Return

14-Variance

15- One-Period

16- Myopic

17- Multiperiod

18- Expected Return

19- Feasible Portfolio

20- Mean-Variance Efficient Portfolio
21 -Efficient Frontier

22 -Global Minimum Variance Portfolio
23- Dispersion Measures

24- Downside Measures

25- Uncertainty

26- Konno

27- Mean-Absolute Moment
28- Lower Partial Moment
29 -Robust Optimization
30-Central Limit Theorem
31-Classic Mean-Variance Optimization
32-Quadratic Optimization
33-Rom&Ferguson

34-Bull market
35-Mandelbrot

36-Fat tails

37- skew

38-leptokurtosis

39-Extreme event
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40-Price-Taker

41- Reliability

42- Validity

43-Quadratic Optimization



