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! Portfolio optimization (PO)
2 Markowitz

*> Minimum lots

* Transaction cost

> Preferences over assets

® Management cost

7 Constrained PO
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! Metaheuristic and hybrid techniques
? Simulated Annealing (SA)

* Threshold Accepting

* Tabu Search (TA)

® Genetic Algorithm (GA)

® Particle Swarm Optimization (PSO)
" Neural Networks (NN)

& Cardinality constraints
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2Rounds constraints
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! Combat Genetic Algorithm (C-GA)
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