
Prof. dr Vladimir Ranković – Selected papers 

 

Evolutionary computation, Finance 

 Drenovak M., Ranković V., Ivanović M., Urošević B., Jelic R. (2017), Market risk 
management in a post-Basel II regulatory environment. European Journal of Operational 
Research. 257(3): 1030–1044.  http://dx.doi.org/10.1016/j.ejor.2016.08.034 

 Ranković V., Drenovak M., Urosevic B., Jelic R. (2016). Mean-univariate GARCH VaR 
portfolio optimization: Actual portfolio approach. Computers & Operations Research, 
72: 83–92. http://dx.doi.org/10.1016/j.cor.2016.01.014. 

 Rankovic V., Drenovak M., Stojanovic B., Kalinic Z., Arsovski Z. (2014). The mean-Value at 
Risk static portfolio optimization using genetic algorithm. Computer Science and 
Information Systems, 11(1): 89–109. doi:10.2298/CSIS121024017R 

 Z. Kalinić., Arsovski S., Arsovski Z., Rankovic V. (2014), The Effectiveness and Students` 
Perception of an Adaptive Mobile Learning System based on Personalized Content and 
Mobile Web. New Educational Review. 37(3), 43-53. 

 Drenovak M., Rankovic V. (2014). Markowitz portfolio rebalancing with turnover 
monitoring, Economic Horizons, 16(3): 207-217. doi:10.5937/ekonhor1403211D 

Work in Progress 
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