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. combined binary and improved particle swarm optimization
. mixed-integer quadratic programming (MIQP) problem
non-dominated sorting genetic algorithm IT
. turnover
. trading constraint
6. multi-objective evolutionary algorithm (MOEA)
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8. index tracking or sharpe’s single factor model
9. asset allocation problem
10. reliability methods
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12. market or sector capitalization
13. classification
14. sector
15. class constraint
16. particle swarm optimization
17. position
18. personal best
19. global best
20. core leader
21. combined binary and improved particle swarm optimization
22. stability
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