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OZET

Dogrusal Olmayan Programlama teorisi ve tekniklerinin en o6nemli uygulama
alanlarindan birisi de finans, ekonomi sigortacilik ve bankacilik alanlarindan birisi
olan portfoy analizidir. Bu alanda yapilan caligmalar teorik oldugu kadar
uygulamaya da yoneliktir. Portfoy se¢cimi modellerini riski minimize ederek veya
portfdy yatirnmindan elde edecegimiz gelirin faydasim1i maksimum yaparak
kurabiliriz.

Anahtar Kelimeler: Portfoy yonetimi, dogrusal olmayan optimizasyon

APPLICATION OF NONLINEAR PROGRAMMING TECHNIQUES
IN PORTFOLIO MANAGEMENT

ABSTRACT

A major area of application of nonlinear optimization theory and techniques is that
of portfolio analysis in the fields of finance economics, insurance and banking. The
work done in these areas has been of theoretical as well as an applied nature.
Portfolio selection modals can be constructed by minimizing the risk or maximizing
the utility gained from per unit of money invested in the portfolio.
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