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1. Portfolio

2 Markowitz’s Model

* Soleimani et al

4 Minimum Transaction Lots
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'Lin and Liu

? Multi-Objective Decision Making
* Goal Programming

* Multiple Objective Programming
3 Fuzzy Programming

8 Lin
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! Genetic Algorithm

? Encoding and Decoding

? Fitness Functions

* reject

* Modifying Genetic Operators
¢ Repairing

7 Penalty

® Efficient Frontier
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