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rrokblem = Symmetric matrix
£ Vector
Aineqg Matrix for linear inequality constraints
bineg Vector for linear ineguality constraints
Deg Matrix for linear eqguality constraints
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uk Vector of upper bounds
x0 Initial point for x
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Genetic Algorithm

Neural Network

Fuzzy Logic

Systematic Risk
Unsystemtic Risk

Reilly F, Brown k,2000.
Efficient frontie
Multicriteria Programming
Nondaminated Solution

" Pareto Optimal Solution
1.

Criterion Space

" Decision Space
* Mitsuo,Runwei,2000.
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- Efficient Set or Efficient Frontier
" Critical Line

" Quadratic Programming

- Holland John,1975.

" Survival of the Fitness

" Initial Population

" Chromosomes

- Gene

- Generation

- Fitness Function

" Reproduction

" Crossover Operator

" Mutation Operator

- Offspring

" Selection

* Chenet al, 2011.

" Genetic relation algorithm
" Genetic relation algorithm whit guided mutation
" Chang et al,2009.

- Arana, eba, 2009.

* Hao, Liu,2009.

- Lin, Gen,2007.

" Roulette Wheel
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