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! Markowitz Mean Variance Portfolio Theory
2 Sharp

3 Linter

* Ross

® Arbitrage Pricing Theory

¢ Capital Asset Pricing Model (CAPM)
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® Single index model

" Systematic Risk (non-diversifiable)
& Unsystematic Risk(diversifiable)
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! Capital Asset Pricing Model
2 Markowitz
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* Portfolio
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! Stochastic Dominance
2 Hadar and Russel
® Hanoch and Levy
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! First order Stochastic Dominance
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% Third order Stochastic Dominance
*Whitmore
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! Second order Stochastic Dominance
2 Russel and Hader
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