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1. Mutual Funds
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6. Sharpe

7. Trynor

8. Jensen

9. Cooper et al.

10. Mcmullen&Strang

11. Choi&Murthi

12. Chang

13. Zhao & Wang

14. Guo et al.

15. Multi-directional efficiency analysis

16. Multi-directional risk-return analysis

17. Gilb

18. Modern Portfolio Theory

19. Post Modern Portfolio Theory
20. Bekaert, G., et al., (1998)

21. Estrada

22 . Quirk

23 . Saposnik

24 Mao

25 . Systematic Risk

26 . Unsystematic Risk

27. Neveu

28. Bries&Lesourd

29. Sengupta &Park

30. Briec et al.

31. Mutthi et al.

32. Morey &Morey

33. DEA Portfolio Efficiency Index
34. Sedzro&Sardano

35. Basso&Funari

36. Higher Momennts Characteristics
37. Kurtosis

38. Skewness

39. Asmild et al

40. Holvad et al
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41. Potential Improvement

42. Dominant Set
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43. Ideal Reference Point
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45. Luenberger
46. Benchmarking
47. Super Efficiency
48. Partial Efficiency
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51. Semi-Standard Deviation (SSD)
52. Chen

53. Lin
54. Half -Variance
55. Beta Coefficient
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58. Annual Return
59. Percentage of negative monthly return
g? Net Value Asset
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