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1. e�cient frontier
2. capital assets pricing model (CAPM)
3. excess return
4. Lintner, J.
5. Mossin, J.
6. Black, F.
7. Miller, H.M. & Scholes
8. Blume, M.E. & Friend
9. Fama, E.F. & Mac Beth
10. mean variance skewness
11. Arrow, K.J.
12. data envelopment analysis
13. output oriented
14. input oriented
16. simulated annealing
17. normality test
18. dominate
19. benchmark portfolio
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