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A. Modern Portfolio Theory & Mean-Variance Optimization 
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B. Semi-Variance Portfolio Optimization 
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C.  Down-Side Portfolio Optimization 
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D. Sharpe Ratio for Performance Evaluation 
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A. Case Study 



International Journal of Business, Human and Social Sciences

ISSN: 2517-9411

Vol:10, No:11, 2016

3583

A

A
A

A

A

A
A

A



International Journal of Business, Human and Social Sciences

ISSN: 2517-9411

Vol:10, No:11, 2016

3584

A

A



International Journal of Business, Human and Social Sciences

ISSN: 2517-9411

Vol:10, No:11, 2016

3585

A

BP Energy outlook 2030 Report

Renewable 
and Sustainable Energy Reviews, 

Journal 
of Financial and Quantitative Analysis, 

Investments Analysis and Management

Financial Theory and 
Corporate Policy

Nobel Prizes and Laureates



International Journal of Business, Human and Social Sciences

ISSN: 2517-9411

Vol:10, No:11, 2016

3586

,  Journal of Finance, 

Investments

IEEE Transactions on Power Systems, 

Proc. IEEE Power Engineering Society General 
Meeting,

Journal of Finance, 

Journal of Finance, 

The Review of 
Economics and Statistics, 

European Journal of Operational 
Research, 

Econometrica, 

Electrical Power and Energy Systems, 29

Handbook of Research on Managerial Solutions in Non-Profit 
Organizations

Annals of 
Operations Research,

European Journal of Operational Research,

Proc. The 2013 International Conference of Financial Engineering of 
World Congress on Engineering (ICFE), 

Physica A: Statistical Mechanics and its Applications, 

Quantitative Investment Analysis
Journal of Asset 

Management,  

Electric Power Systems Research, 

Investments

Portfolio optimization in electricity market,

IEEE Transactions on Power 
Systems, 

Investment Analysis and Portfolio Management (Yat r m 
Analizi ve Portföy Yönetimi)

Renewable and Sustainable Energy Reviews

Utility Policy
Turkish Installed Capacity 

Based on Fuel Type

Renewable and Sustainable Energy Reviews


