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! Optimal Strategy

2, Portfolio Optimization

3, Markowitz

4 Markowitz HM, “Portfolio selection”, Journal of Finance, No 7, (1952), pp.77-91.
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1, Markowitz HM, “Portfolio selection: Efficient Diversification of investment”, New York,
John Willey and Sons, (1959).

2 Hull, J, A. White. “The pricing of options on assets with stochastic volatilities’. J. Finance
NO 42, (1987), pp.281-300.
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1. Sharp.W, “Mutual fund performance”, Journal of Business, No 39(1), (196:), pp.119-138.

2 Treynor

3, Reward to Volatility Ratio

4. Treynor. J, “How to Rate Management of investment funds’, Harvard Business Review,
NO 44, (1965), pp.63-75
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1, Jensen. M, "The Performance of Mutual fund in the period 1945-1964" , Journal of
finance, Vol 23, No 2, (1968 ), pp. 389-416

2, Chon

3. Cohn, R.A. and Lewdlen, W. G. “Individual Investor Risk Aversion and Investment
Portfolio Composition”, Journal of Finance, Vol 30, No 49, (1975), pp 605 -620.

4. Riley& chow

®. Riley, W. B. and Chow, K. V. “Asset Allocation and Individual Risk Aversion”, Financial
Financial Analysts Journal, No 25, (1992), pp 234- 260.
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1 Lewellen, W. G. and Lease, R. C. and Schlarbaum, G. C. “Patterns of Investment Strategy
and Behavior among Individual Investors’, Journal of Business, No 50, (1977), pp.265-269.
2 Epstein

3, Epstein, M.J, “Socia disclosure and the individual investor”, Accounting, Auditing &
Accountability Journal, No 4, (1994), pp.94 -109.

4. Kothary& Warner

5, Kothary, S. Warner, J, “Evauating mutual fund performance”, Journal of finance, Vol 56,
56, (2002), pp.1985-2010.

6. Simon

7. Simon, H.A., “A Behaviord Moded of Rationa Choice’, Cowles Foundation Paper 98,
The Quarterly Journal of Economics, Vol LX1X,(1995), pp. 99-118.
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1 Tversky

2, Kahneman

%, Representativeness

4. Availability

®, Anchoring

®, Tversky, A. Kahneman, D. “Judgment Under Uncertainty: Heuristics and Biases’ Science,
Science, New Series, Vol. 185, No. 4157. (Sep. 27, 1974), pp. 1124-1131.

7. Tversky, A. Kahneman, D. “The Framing of Decisions and the Psychology of Choice’
Science, New Series, Vol. 211, No. 4481. (Jan. 30, 1981), pp. 453-458.
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1, Merilkas,A .and Prasad,d. “factors influencing Greek investor behavior on the Athens

stock exchange, paper presented at the annual meeting of academy of financial service”,
Colorado, October2003-9-8 ..
2 Al tamimi

3, Hasan Al tamimi, “Investors perceptions of earning quality, auditor independence”,
Accounting Horizons, NO17, (2006), PP.37-48.
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