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. Modern Portfolio Theory

. Mean Variance

. Mean Absolute Deviation

. Minimax & Maximin

. Post Modern Portfolio Theory
. Lower Partial Moment

. Mean Semivariance
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1. Mehrotra

2. Markowits

3. Yilmaz

4. Dynamic Conditional Correlation Model (DCC-GARCH)
5. Dynamic Equicorrelation Model (DECO-GARCH)
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1. Economic Significance
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