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. Portfolio selection problem

. Credibility theory

. Conditional Value at Risk

. Value at Risk

. Time series

. GARCH Family

. Cardinality Constraint

. Fat tail

Hybrid intelligent algorithm

. Interval parameters

. Uncertainty

2 Credibility distribution

. Generalized inverse function
4 Delphi Method

. Treyner

. Reward to volatility ratio

7 Capital Asset Pricing Model (CAPM)
*8_ Time series model
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