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442 qJmultiWobjectiveJgeneticJalgorithmJforJcardinalityJconstrainedJfuzzyJportfolioJselectionXJ2012VJahhVJafWbf 62
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436 qJstochasticJprogrammingJapproachJtoJmulticriteriaJportfolioJoptimizationXJ2013VJegVJbiiWcad 11

435 qJpolynomialJcaseJofJtheJcardinalityWconstrainedJquadraticJoptimizationJproblemXJ2013VJefVJaddaWadee 19

434 qJPossibilisticJ—eanWtownsideJRiskWSkewnessJ—odelJforJufficientJPortfolioJSelectionXJ2013VJbaVJeheWeie 40

433 RecentJqdvancesJinJ—athematicalJProgrammingJwithJSemiWcontinuousJVariablesJandJsardinalityJ
sonstraintXJ2013VJaVJeeWgg 39

432 racterialJvoragingJéptimizationJqpproachJtoJPortfolioJéptimizationXJ2013VJdbVJdecWdgZ 7

431 PortfolioJoptimizationJusingJimprovedJartificialJbeeJcolonyJapproachXJ2013VJ 6

430 SimultaneousJresourceJportfolioJplanningJunderJdemandJandJtechnologyJuncertaintyJinJtheJ
semiconductorJtestingJindustryXJ2013VJbiVJbghWbhg 9

429 –argeWscaleJportfolioJoptimizationJusingJmultiobjectiveJdynamicJmutliWswarmJparticleJswarmJ
optimizerXJ2013VJ 9

428 qnJuqJforJportfolioJselectionJoverJmultipleJinvestmentJperiodsJwithJexponentialJtransactionJcostsXJ
2013VJ

427 —ultiWobjectiveJportfolioJselectionJmodelJwithJfuzzyJrandomJreturnsJandJaJcompromiseJ
approachWbasedJgeneticJalgorithmXJ2013VJbbZVJeZgWeba 71

426 —ixedWintegerJsecondWorderJconeJprogrammingJforJlowerJhedgingJofJqmericanJcontingentJclaimsJinJ
incompleteJmarketsXJ2013VJgVJfcWgh 7

425 qJSurveyJonJ—ultiobjectiveJuvolutionaryJqlgorithmsJforJtheJSolutionJofJtheJPortfolioJéptimizationJ
ProblemJandJétherJvinanceJandJuconomicsJqpplicationsXJ2013VJagVJcbaWcdd 181

424 NatureWynspiredJyntelligenceJforJParetoJéptimalityJqnalysisJinJPortfolioJéptimizationXJ2013VJcceWcde
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423 PortfolioJrebalancingJwithJanJinvestmentJhorizonJandJtransactionJcostsXJOmegaVJ2013VJdaVJdZfWdbZ 7.2 83

422 éptimalJsardinalityJsonstrainedJPortfolioJSelectionXJ2013VJfaVJgdeWgfa 68

421 SimultaneousJpursuitJofJoutWofWsampleJperformanceJandJsparsityJinJindexJtrackingJportfoliosXJ2013VJ
aZVJbaWdi 36

420 qJcardinalityJconstrainedJstochasticJgoalJprogrammingJmodelJwithJsatisfactionJfunctionsJforJ
ventureJcapitalJinvestmentJdecisionJmakingXJ2013VJbZeVJggWhh 33

419 qJhybridJalgorithmJforJconstrainedJportfolioJselectionJproblemsXJAppliediIntelligenceVJ2013VJciVJbeaWbff 4.9 38

418 qJNewJPopulationJynitializationJqpproachJrasedJonJrorderedJxessianJforJPortfolioJéptimizationJ
ProblemsXJ2013VJ 8

417 utqJwithJSwitchingJtistributionsJforJ–ongWShortJPortfolioJReplicationJProblemsXJ2013VJ

416 vuzzyJdecisionJtheoryJbasedJoptimizationJofJconstrainedJportfoliosJusingJmetaheuristicsXJ2013VJ 4

415 qnJapplicationJofJ—arkowitzJtheoremJonJTehranJStockJuxchangeXJ2014VJdVJhiiWiZd 2

414 vireflyJalgorithmJforJcardinalityJconstrainedJmeanWvarianceJportfolioJoptimizationJproblemJwithJ
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406 qJnovelJmethodJforJmodellingJcardinalityJandJrankJconstraintsXJ2014VJ 3

(2014-2013)
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405 qrtificialJbeeJcolonyJalgorithmJforJportfolioJoptimizationXJ2014VJ 1

404 UpgradedJvireflyJqlgorithmJforJPortfolioJéptimizationJProblemXJ2014VJ 17

403 qJPopulationWrasedJyncrementalJ–earningJ—ethodJforJsonstrainedJPortfolioJéptimisationXJ2014VJ 2

402 qJlearningWguidedJmultiWobjectiveJevolutionaryJalgorithmJforJconstrainedJportfolioJoptimizationXJ
AppliediSoftiComputingiJournalVJ2014VJbdVJgegWggb 7.5 102

401 sarryJtradeJportfolioJoptimizationJusingJparticleJswarmJoptimizationXJ2014VJ 2

400 qJcombinatorialJalgorithmJforJtheJcardinalityJconstrainedJportfolioJoptimizationJproblemXJ2014VJ 8

399 UsingJharmonyJsearchJwithJmultipleJpitchJadjustmentJoperatorsJforJtheJportfolioJselectionJ
problemXJ2014VJ 4

398
ymprovingJtheJPerformanceJofJ—yQPJSolversJforJQuadraticJProgramsJwithJsardinalityJandJ—inimumJ
ThresholdJsonstraintsjJqJSemidefiniteJProgramJqpproachXJINFORMSiJournalioniComputingVJ2014VJ
bfVJfiZWgZc

2.4 36

397 qJcomparativeJperformanceJassessmentJofJaJsetJofJmultiobjectiveJalgorithmsJforJconstrainedJ
portfolioJassetsJselectionXJ2014VJafVJchWea 33

396 qJnewJProbeJwuidedJ—utationJoperatorJandJitsJapplicationJforJsolvingJtheJcardinalityJconstrainedJ
portfolioJoptimizationJproblemXJ2014VJdaVJfbgdWfbiZ 41

395 SuccessiveJconvexJapproximationsJtoJcardinalityWconstrainedJconvexJprogramsjJaJpiecewiseWlinearJ
tsJapproachXJ2014VJeiVJcgiWcig 21

394 TwentyJyearsJofJlinearJprogrammingJbasedJportfolioJoptimizationXJEuropeaniJournaliofiOperationali
ResearchVJ2014VJbcdVJeahWece 5.6 121

393 sonstrainedJportfolioJassetJselectionJusingJmultiobjectiveJbacteriaJforagingJoptimizationXJ2014VJadVJaacWade 14

392 PortfolioJoptimizationJusingJfundamentalJindicatorsJbasedJonJmultiWobjectiveJuqXJ2014VJ 2

391 —etaheuristicJmultiWobjectiveJoptimizationJofJconstrainedJfuturesJportfoliosJforJeffectiveJriskJ
managementXJ2014VJaiVJaWad 12

390 –ongWShortJPortfolioJéptimizationJUnderJsardinalityJsonstraintsJbyJtifferenceJofJsonvexJvunctionsJ
qlgorithmXJ2014VJafaVJaiiWbbd 24

389 qJtwoWstageJstochasticJmixedWintegerJprogramJmodellingJandJhybridJsolutionJapproachJtoJportfolioJ
selectionJproblemsXJ2014VJbhiVJaiZWbZe 11

388 ThereJisJnoJsilverJbulletjJTheJvalueJofJdiversificationJinJplanningJinvasiveJspeciesJsurveillanceXJ2014VJ
aZdVJfaWgb 49
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387 vactorJ—odelJrasedJslusteringJqpproachJforJsardinalityJsonstrainedJPortfolioJSelectionXJ2014VJdgVJaZgacWaZgah

386 qJvuzzyJwoalJProgrammingJ—odelJforJVentureJsapitalJynvestmentJtecisionJ—akingXJ2014VJebVJachWadf 11

385 qJhybridJgeneticJalgorithmJforJaJtwoWstageJstochasticJportfolioJoptimizationJwithJuncertainJassetJ
pricesXJ2015VJ 4

384 xybridJ—etaheuristicJforJPortfolioJSelectionjJsomparisonJwithJanJexactJsolverJandJsearchJspaceJ
analysisXJ2015VJ 0

383 SurveyingJstockJmarketJportfolioJoptimizationJtechniquesXJ2015VJ 3

382 SolvingJaJportfolioJoptimisationJproblemJviaJheuristicJalgorithmsXJ2015VJiVJabe 2

381 PortfolioJSelectionJwithJ—ultipleJSpectralJRiskJsonstraintsXJSSRNiElectroniciJournalVJ2015VJ 1

380 sombiningJqlphasJviaJroundedJRegressionXJSSRNiElectroniciJournalVJ2015VJ 1 1

379 sombiningJqlphasJviaJroundedJRegressionXJ2015VJcVJdgdWdiZ 1

378 qJTwoWStageJ—ethodJforJsonsideringJsardinalityJinJPortfolioJéptimizationJofJ—utualJvundsXJ2015VJ
iVJ

377 qJNovelJParticleJSwarmJéptimizationJforJPortfolioJéptimizationJrasedJonJRandomJPopulationJ
TopologyJStrategiesXJLectureiNotesiiniComputeriScienceVJ2015VJafdWage 0.9 5

376 qdvancesJinJSwarmJandJsomputationalJyntelligenceXJLectureiNotesiiniComputeriScienceVJ2015VJ 0.9 2

375 uqualityJconstraintWhandlingJtechniqueJwithJvariousJmappingJpointsjJTheJcaseJofJportfolioJ
replicationJproblemXJ2015VJ 3

374 reatingJtheJmarketJwithJsmallJportfoliosjJuvidenceJfromJrrazilXJ2015VJafVJbbWca 4

373 qJnovelJPSéJforJportfolioJoptimizationJbasedJonJheterogeneousJmultipleJpopulationJstrategyXJ2015
VJ 5

372 —ultiWobjectiveJportfolioJoptimizationJconsideringJtheJdependenceJstructureJofJassetJreturnsXJ
EuropeaniJournaliofiOperationaliResearchVJ2015VJbddVJebeWeci 5.6 36

371 qrtificialJbeeJcolonyJalgorithmJforJconstrainedJpossibilisticJportfolioJoptimizationJproblemXJ2015VJ
dbiVJabeWaci 57

370 PortfolioJéptimizationXJ2015VJaWah
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369 PortfolioJéptimizationJwithJétherJRealJveaturesXJ2015VJfcWgb 1

368 énJaJReformulationJofJ—athematicalJProgramsJwithJsardinalityJsonstraintsXJ2015VJcWad 8

367 qJmemeticJalgorithmJforJcardinalityWconstrainedJportfolioJoptimizationJwithJtransactionJcostsXJ
AppliediSoftiComputingiJournalVJ2015VJcfVJabeWadb 7.5 31

366 PortfolioJSelectionJwithJ—ultipleJSpectralJRiskJsonstraintsXJ2015VJfVJdfgWdhf 3

365 –inearJandJ—ixedJyntegerJProgrammingJforJPortfolioJéptimizationXJ2015VJ 16

364 ufficientJPortfolioJsonstructionJwithJtheJUseJofJ—ultiobjectiveJuvolutionaryJqlgorithmsjJrestJ
PracticesJandJPerformanceJ—etricsXJ2015VJadVJeceWefd 31

363 RebalancingJandJyndexJTrackingXJ2015VJgcWhf 1

362 qJwRqSPJbasedJsolutionJapproachJtoJsolveJcardinalityJconstrainedJportfolioJoptimizationJproblemsXJ
ComputersiandiIndustrialiEngineeringVJ2015VJiZVJcciWcea 6.4 20

361 PortfolioJéptimizationJwithJTransactionJsostsXJ2015VJdgWfb 1

360 —ultipleJsriteriaJtecisionJ—akingJinJvinanceVJynsuranceJandJynvestmentXJ2015VJ 7

359 qJharmonyJsearchJalgorithmJforJhighWdimensionalJmultimodalJoptimizationJproblemsXJ2015VJdfVJaeaWafc 22

358 qJhybridJapproachJtoJportfolioJcompositionJbasedJonJfundamentalJandJtechnicalJindicatorsXJ2015VJ
dbVJbZcfWbZdh 27

357 –inearJvsXJquadraticJportfolioJselectionJmodelsJwithJhardJrealWworldJconstraintsXJ2015VJabVJcdeWcgZ 14

356 qpplicationJofJNetJsashJvlowJatJRiskJinJProjectJPortfolioJSelectionXJ2016VJdgVJfhWgh 3

355 QuantifyingJSystemicJRiskJbyJSolutionsJofJtheJ—eanWVarianceJRiskJ—odelXJ2016VJaaVJeZaehddd 2

354 unhancingJvinancialJPortfolioJRobustnessJwithJanJébjectiveJrasedJonJoWNeighborhoodsXJ2016VJaeVJdgiWeae 1

353 sardinalityWconstrainedJPortfolioJoptimizationJusingJanJimprovedJquickJqrtificialJreeJsolonyJ
qlgorithmXJ2016VJ 2

352 timensionJReductionJuqJforJPortfolioJReplicationJProblemjJSearchJSpaceJshangeJbyJvixingJ
ymportantJVariablesXJ2016VJ

Citation Report

14



351 PortfolioJéptimizationVJaJtecisionWSupportJ—ethodologyJforJSmallJrudgetsXJLectureiNotesiini
ComputeriScienceVJ2016VJehWgb 0.9 1

350 qnatomyJofJaJportfolioJoptimizerJunderJaJlimitedJbudgetJconstraintXJ2016VJiVJabeWacf 3

349 SparseJtangentJportfolioJselectionJviaJsemiWdefiniteJrelaxationXJ2016VJddVJedZWedc 7

348 —ultiWperiodJcardinalityJconstrainedJportfolioJselectionJmodelsJwithJintervalJcoefficientsXJ2016VJ
bddVJedeWefi 12

347 SplittingJaugmentedJ–agrangianJmethodJforJoptimizationJproblemsJwithJaJcardinalityJconstraintJ
andJsemicontinuousJvariablesXJ2016VJcaVJaZhiWaaZi 4

346 ProjectJPortfolioJSelectionJviaJxarmonyJSearchJqlgorithmJandJ—odernJPortfolioJTheoryXJ2016VJbbfVJeaWeh 10

345 ResearchJonJregularizedJmeanWvarianceJportfolioJselectionJstrategyJwithJmodifiedJRoyJsafetyWfirstJ
principleXJ2016VJeVJiai 3

344 qJcomparativeJstudyJonJportfolioJoptimizationJproblemXJ2016VJ 1

343 SolvingJRealisticJPortfolioJéptimizationJProblemsJviaJ—etaheuristicsjJqJSurveyJandJanJuxampleXJ
2016VJbbWcZ 2

342 –ocalJSearchJqlgorithmsJforJPortfolioJSelectionjJSearchJSpaceJandJsorrelationJqnalysisXJStudiesiini
ComputationaliIntelligenceVJ2016VJbaWch 0.8 1

341 PortfolioJoptimizationJinJsingleWperiodJunderJcumulativeJprospectJtheoryJusingJgeneticJalgorithmsJ
andJbootstrapJmethodXJ2016VJ

340 uxtractingJfromJtheJrelaxedJforJlargeWscaleJsemiWcontinuousJvariableJnondominatedJfrontiersXJ2016VJ
fdVJccWdh 2

339 SolvingJmultiWobjectiveJportfolioJoptimizationJproblemJusingJinvasiveJweedJoptimizationXJ2016VJbhVJdbWeg 57

338 uvolutionaryJmultiWobjectiveJoptimizationJalgorithmsJforJfuzzyJportfolioJselectionXJAppliediSofti
ComputingiJournalVJ2016VJciVJdhWfc 7.5 83

337 qJquantitativeJdescriptionJofJcomplexJadaptiveJsystemjJTheJselfWadaptiveJmechanismJofJtheJ
materialJpurchasingJmanagementJsystemJtowardsJtheJchangingJenvironmentXJ2016VJbiVJaeaWagZ 0

336 PredictionJbasedJmeanWvarianceJmodelJforJconstrainedJportfolioJassetsJselectionJusingJ
multiobjectiveJevolutionaryJalgorithmsXJ2016VJbhVJaagWacZ 18

335 PortfolioJoptimizationJwithJdisutilityWbasedJriskJmeasureXJEuropeaniJournaliofiOperationaliResearchVJ
2016VJbeaVJedaWeec 5.6 7

334 qnJintegratedJmultiWobjectiveJ—arkowitzâ��tuqJcrossWefficiencyJmodelJwithJfuzzyJreturnsJforJ
portfolioJselectionJproblemXJAppliediSoftiComputingiJournalVJ2016VJchVJaWi 7.5 65
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333 —ixedJTabuJmachineJforJportfolioJoptimizationJproblemXJ2017VJidVJaZhiWaaZg 1

332 ParticleJswarmJoptimizationJwithJdynamicJrandomJpopulationJtopologyJstrategiesJforJaJgeneralizedJ
portfolioJselectionJproblemXJ2017VJafVJcaWdd 17

331 ParallelJéptimizationJofJSparseJPortfoliosJwithJqRWx——sXJ2017VJdiVJefcWegh 2

330 vactorWbasedJrobustJindexJtrackingXJ2017VJahVJddcWdff 12

329 —eanWVaRJportfolioJoptimizationjJqJnonparametricJapproachXJEuropeaniJournaliofiOperationali
ResearchVJ2017VJbfZVJgeaWgff 5.6 58

328 SolvingJcardinalityJconstrainedJmeanWvarianceJportfolioJproblemsJviaJ—y–PXJ2017VJbedVJdgWei 11

327 tynamicJPortfolioJéptimizationJinJUltraWxighJvrequencyJunvironmentXJLectureiNotesiiniComputeri
ScienceVJ2017VJcdWeZ 0.9 4

326 TheJmeanWvarianceJcardinalityJconstrainedJportfolioJoptimizationJproblemJusingJaJlocalJ
searchWbasedJmultiWobjectiveJevolutionaryJalgorithmXJAppliediIntelligenceVJ2017VJdgVJeZeWebe 4.9 12

325 vireworksJalgorithmJforJmeanWVaRYsVaRJmodelsXJ2017VJdhcVJaWh 16

324 qnJartificialJbeeJcolonyJalgorithmJwithJfeasibilityJenforcementJandJinfeasibilityJtolerationJ
proceduresJforJcardinalityJconstrainedJportfolioJoptimizationXJ2017VJheVJfaWge 35

323 ReverseJadaptiveJkrillJherdJlocallyJweightedJsupportJvectorJregressionJforJforecastingJandJtradingJ
exchangeJtradedJfundsXJEuropeaniJournaliofiOperationaliResearchVJ2017VJbfcVJedZWeeh 5.6 8

322 qnJadaptiveJportfolioJtradingJsystemjJqJriskWreturnJportfolioJoptimizationJusingJrecurrentJ
reinforcementJlearningJwithJexpectedJmaximumJdrawdownXJ2017VJhgVJbfgWbgi 71

321 qJSurveyJonJvinancialJqpplicationsJofJ—etaheuristicsXJ2017VJeZVJaWbc 22

320 PortfolioJRebalancingJwithJaJsonsiderationJofJ—arketJsonditionsJshangesJUsingJynstanceWrasedJ
PolicyJéptimizationXJ2017VJaZZVJffWge

319 qJxybridJqpproachJofJéptimizationJandJSamplingJforJRobustJPortfolioJSelectionXJ2017VJcagWcbd

318 qJmultiplicativeJweightsJupdateJalgorithmJforJ—yN–PXJ2017VJeVJcaWhf 4

317 TheJvootballJTeamJsompositionJProblemjJaJStochasticJProgrammingJapproachXJ2017VJacVJaacWabi 14

316 xybridJbiWobjectiveJportfolioJoptimizationJwithJpreWselectionJstrategyXJ2017VJdagVJdZaWdai 12
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315 QuadraticJsonvexJReformulationsJforJSemicontinuousJQuadraticJProgrammingXJSIAMiJournalioni
OptimizationVJ2017VJbgVJaecaWaeec 2 11

314 uxtendedJformulationsJinJmixedJintegerJconicJquadraticJprogrammingXJ2017VJiVJcfiWdah 13

313 TheJapplicationJofJwaterJcycleJalgorithmJtoJportfolioJselectionXJ2017VJcZVJabggWabii 6

312 qnJuvolutionaryJqlgorithmJwithJaJNewJsodingJSchemeJforJ—ultiWobjectiveJPortfolioJéptimizationXJ
LectureiNotesiiniComputeriScienceVJ2017VJigWaZi 0.9 3

311 sompositionJofJinvestmentJportfoliosJthroughJaJcombinatorialJmultiobjectiveJoptimizationJmodelJ
usingJsVaRXJ2017VJ 2

310 —ultiWcriteriaJalgorithmsJforJportfolioJoptimizationJunderJpracticalJconstraintsXJ2017VJcgVJaZdWabe 23

309 qJpenaltyJPq–—JmethodJforJsparseJportfolioJselectionJproblemsXJ2017VJcbVJabfWadg 9

308 ProspectJtheoryâ��basedJportfolioJoptimizationjJanJempiricalJstudyJandJanalysisJusingJintelligentJ
algorithmsXJ2017VJagVJcecWcfg 13

307 uffectivenessJofJiterativeJassetJselectionJbasedJonJborderedJhessianJforJportfolioJoptimizationJ
problemsXJ2017VJ 4

306 PortfolioJéptimizationJinJtynamicJunvironmentsJUsingJ—emSPuqyyXJLectureiNotesiiniComputeri
ScienceVJ2017VJdbdWdcf 0.9

305 ribliographyXJ2017VJbhcWbhg

304 SearchJspaceJreductionJapproachJinJevolutionaryJalgorithmsjJTheJcaseJofJhighWdimensionalJportfolioJ
replicationJproblemXJ2017VJ 2

303 bWPhaseJNSwqJyyjJqnJéptimizedJRewardJandJRiskJ—easurementsJqlgorithmJinJPortfolioJ
éptimizationXJ2017VJaZVJacZ 10

302 –argeWScaleJPortfolioJéptimizationJUsingJ—ultiobjectiveJuvolutionaryJqlgorithmsJandJPreselectionJ
—ethodsXJ2017VJbZagVJaWad 9

301 ribliographyXJ2017VJbcaWbfZ

300 uxploringJtheJRefficientSJfrontiersJofJportfolioJoptimizationXJ2017VJ 0

299 sonvergenceJofJaJScholtesWtypeJregularizationJmethodJforJcardinalityWconstrainedJoptimizationJ
problemsJwithJanJapplicationJinJsparseJrobustJportfolioJoptimizationXJ2018VJgZVJeZcWecZ 15

298 vinancialJdecisionJsupportjJanJoverviewJofJdevelopmentsJandJrecentJtrendsXJ2018VJfVJfcWgf 4

(2018-2017)
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297 qJsurveyJofJswarmJintelligenceJforJportfolioJoptimizationjJqlgorithmsJandJapplicationsXJ2018VJciVJcfWeb 70

296 qJnovelJhybridJheuristicJalgorithmJforJaJnewJuncertainJmeanWvarianceWskewnessJportfolioJselectionJ
modelJwithJrealJconstraintsXJAppliediIntelligenceVJ2018VJdhVJbiifWcZah 4.9 29

295 TheJapplicationJofJportfolioJselectionJtoJfuelJchannelJinspectionJinJadvancedJgasWcooledJreactorsXJ
2018VJcbhVJadeWaec 1

294 éptimizationJ—odelJSolvingXJ2018VJfiiWgdb

293 vuzzyJmultiWperiodJportfolioJselectionJmodelJwithJdiscountedJtransactionJcostsXJ2018VJbbVJaggWaic 14

292 qJhybridJvqâ��SqJalgorithmJforJfuzzyJportfolioJselectionJwithJtransactionJcostsXJ2018VJbfiVJabiWadg 16

291 qJvundWsonstrainedJynvestmentJSchemeJforJProfitJ—aximizationJinJsloudJsomputingXJ2018VJaaVJhicWiZg 28

290 qJnewJefficientlyJencodedJmultiobjectiveJalgorithmJforJtheJsolutionJofJtheJcardinalityJconstrainedJ
portfolioJoptimizationJproblemXJ2018VJbfgVJbhaWcai 20

289
uxaminingJtheJeffectJofJdifferentJconfigurationJissuesJofJtheJmultiobjectiveJevolutionaryJ
algorithmsJonJtheJefficientJfrontierJformulationJforJtheJconstrainedJportfolioJoptimizationJ
problemXJ2018VJfiVJdafWdch

7

288 ustimationJofJcardinalityJconstrainedJportfolioJefficiencyJviaJsegmentedJtuqXJOmegaVJ2018VJgfVJbhWcg 7.2 20

287 weneticJalgorithmJdesignedJforJsolvingJportfolioJoptimizationJproblemsJsubjectedJtoJcardinalityJ
constraintXJ2018VJiVJbidWcZe 8

286 yndexJtrackingJoptimizationJwithJcardinalityJconstraintjJaJperformanceJcomparisonJofJgeneticJ
algorithmsJandJtabuJsearchJheuristicsXJ2018VJcZVJbfbeWbfda 18

285 PortfolioJselectionJproblemsJwithJ—arkowitzâ��sJmeanâ��varianceJframeworkjJaJreviewJofJliteratureXJ
2018VJagVJabeWaeh 43

284 xandlingJtheJcomplexitiesJofJtheJmultiWconstrainedJportfolioJoptimizationJproblemJwithJtheJ
supportJofJaJnovelJ—éuqXJ2018VJfiVJafZiWafbg 10

283 qnJufficientJqdaptiveJRealJsodedJweneticJqlgorithmJtoJSolveJtheJPortfolioJshoiceJProblemJUnderJ
sumulativeJProspectJTheoryXJ2018VJebVJbbgWbeb 3

282
qJsimilarityJmeasureJforJtheJcardinalityJconstrainedJfrontierJinJtheJmeanâ��varianceJoptimizationJ
modelPleaseJnoteJthisJpaperJhasJbeenJreWtypesetJbyJTaylorJPJvrancisJfromJtheJmanuscriptJoriginallyJ
providedJtoJtheJpreviousJpublisherXViewJallJnotesXJ2018VJfiVJibhWide

11

281 qJfuzzyJhybridJintegratedJframeworkJforJportfolioJoptimizationJinJprivateJbankingXJ2018VJibVJceZWcfb 18

280 —ultiWobjectiveJheuristicJalgorithmsJforJpracticalJportfolioJoptimizationJandJrebalancingJwithJ
transactionJcostXJAppliediSoftiComputingiJournalVJ2018VJfgVJhfeWhid 7.5 22
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279 —inimizingJtheJtrackingJerrorJofJcardinalityJconstrainedJportfoliosXJComputersiandiOperationsi
ResearchVJ2018VJiZVJccWda 4.6 20

278 SolutionJofJ—ultiWobjectiveJPortfolioJéptimizationJProblemJUsingJ—ultiWobjectiveJSynergeticJ
tifferentialJuvolutionJR—éWStuSXJ2018VJaiaWaii 2

277 —ultiWobjectiveJ—etaheuristicsJforJ—anagingJvuturesJPortfolioJRiskXJ2018VJ 1

276 qJPortfolioJSelectionJ—odelJforJRoboWqdvisorXJ2018VJ

275
ymplementationJofJeWNewJ–ocalJSearchJbasedJ—ultiobjectiveJéptimizationJqlgorithmJandJ
—ultiobjectiveJsoWvarianceJbasedJqrtificialJreeJsolonyJqlgorithmJinJStocksJPortfolioJéptimizationJ
ProblemXJ2018VJ

1

274 ReferencesXJ2018VJcaeWcai

273 uqualityJsonstraintWxandlingJTechniqueJwithJVariablesJwroupingJinJuqJforJ–argeJScaleJwlobalJ
éptimizationXJ2018VJ

272 qJRelaxedJéptimizationJqpproachJforJsardinalityWsonstrainedJPortfolioJéptimizationXJSSRNi
ElectroniciJournalVJ2018VJ 1 1

271 ParallelJ—éuqsJforJsombinatorialJ—ultiobjectiveJéptimizationJ—odelJofJvinancialJPortfolioJ
SelectionXJ2018VJ 1

270 qJvrameworkJforJqnalyzingJynfluencerJ—arketingJinJSocialJNetworksjJSelectionJandJSchedulingJofJ
ynfluencersXJSSRNiElectroniciJournalVJ2018VJ 1 4

269 RobustJcombinatorialJoptimizationJunderJconvexJandJdiscreteJcostJuncertaintyXJ2018VJfVJbaaWbch 16

268 xybridizedJqrtificialJreeJsolonyJqlgorithmJforJsonstrainedJPortfolioJéptimizationJProblemXJ2018VJ 7

267 éptimizationJofJ—ultipleJulectricityJ—arketsJParticipationJUsingJuvolutionaryJPSéXJ2018VJ 1

266 qnJevolutionaryJalgorithmJwithJaJnewJoperatorJandJanJadaptiveJstrategyJforJlargeWscaleJportfolioJ
problemsXJ2018VJ 2

265 éptimizationJ—ethodsJforJvinancialJyndexJTrackingjJvromJTheoryJtoJPracticeXJ2018VJcVJagaWbgi 5

264 —ultiWpopulationJweneticJqlgorithmJforJsardinalityJsonstrainedJPortfolioJSelectionJProblemsXJ
LectureiNotesiiniComputeriScienceVJ2018VJabiWadZ 0.9 0

263 énJcuttingJplanesJforJcardinalityWconstrainedJlinearJprogramsXJ2019VJaghVJdagWddh 1

262 qrtificialJreeJsolonyJqlgorithmJrasedJonJNovelJ—echanismJforJvuzzyJPortfolioJSelectionXJ2019VJbgVJiffWigh 22

(2019-2018)
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261 —ultiWperiodJmeanâ��semivarianceJportfolioJoptimizationJbasedJonJuncertainJmeasureXJ2019VJbcVJfbcaWfbdg 18

260 qJxybridJ—ultiobjectiveJratJqlgorithmJforJvuzzyJPortfolioJéptimizationJwithJRealWWorldJ
sonstraintsXJ2019VJbaVJbiaWcZg 24

259 —éuqYtJwithJqnJymprovedJ—ultiWtimensionalJ—appingJsodingJSchemeJforJsonstrainedJ
—ultiWébjectiveJPortfolioJéptimizationXJ2019VJ 4

258 UsingJcolumnJgenerationJtoJsolveJextensionsJtoJtheJ—arkowitzJmodelXJ2019VJfdVJbgeWbhh 0

257 SystematicJynitializationJqpproachesJforJPortfolioJéptimizationJProblemsXJ2019VJgVJegggiWeggid 4

256 SolvingJmultiWscenarioJcardinalityJconstrainedJoptimizationJproblemsJviaJmultiWobjectiveJ
evolutionaryJalgorithmsXJ2019VJfbVJa 7

255 uxtendedJ—eanJWJVarianceJPortfolioJéptimizationJ—odeljJqJsomparativeJStudyJqmongJSwarmJ
yntelligenceJqlgorithmsXJ2019VJiVJahd

254 qJsollaborativeJNeurodynamicJéptimizationJqpproachJtoJricriteriaJPortfolioJSelectionXJLecturei
NotesiiniComputeriScienceVJ2019VJcahWcbg 0.9 2

253 qJriasedWRandomizedJyteratedJ–ocalJSearchJqlgorithmJforJRichJPortfolioJéptimizationXJ2019VJiVJceZi 19

252 qsymptoticJrehaviorJofJ—emristiveJsircuitsXJ2019VJbaVJ 2

251 qJpolynomialJgoalJprogrammingJapproachJforJintuitionisticJfuzzyJportfolioJoptimizationJusingJ
entropyJandJhigherJmomentsXJAppliediSoftiComputingiJournalVJ2019VJheVJaZegha 7.5 16

250 PortfolioJoptimizationJbyJimprovedJNSwqWyyJandJSPuqJbJbasedJonJdifferentJriskJmeasuresXJ2019VJeVJ 14

249 SearchJSpaceJReductionJ—odelJwithJTrigonometricJvunctionJforJ–inearJuqualityJ
sonstraintWhandlingjJTheJsaseJofJPortfolioJReplicationJProblemXJ2019VJ 1

248 ufficientJfrontiersJinJportfolioJoptimisationJwithJminimumJproportionJconstraintsXJ2019VJ

247 wroupWbasedJqdaptiveJtifferentialJuvolutionJvorJshanceJsonstrainedJPortfolioJéptimizationJUsingJ
rankJtepositJandJrankJ–oanXJ2019VJ 2

246 —etaheuristicsJforJrichJportfolioJoptimisationJandJriskJmanagementjJsurrentJstateJandJfutureJ
trendsXJ2019VJfVJaZZaba 13

245 qJRelaxedJéptimizationJqpproachJforJsardinalityWsonstrainedJPortfoliosXJ2019VJ 2

244 qJsombinatorialJqpproachJforJSmallJandJStrongJvormulationsJofJtisjunctiveJsonstraintsXJ2019VJddVJgicWhbZ 8
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243 VariableJneighborhoodJsearchJheuristicJforJnonconvexJportfolioJoptimizationXJ2019VJfdVJbedWbgd 4

242 wqNW—PJhybridJheuristicJalgorithmJforJnonWconvexJportfolioJoptimizationJproblemXJ2019VJfdVJaifWbbf 2

241 qnJadaptiveJbirdJswarmJalgorithmJwithJirregularJrandomJflightJandJitsJapplicationXJ2019VJceVJegWfe 6

240 somputationalJapproachesJandJdataJanalyticsJinJfinancialJservicesjJqJliteratureJreviewXJ2019VJgZVJaehaWaeii 15

239 uvolutionaryJmultiWobjectiveJoptimizationJforJmultivariateJpairsJtradingXJ2019VJaceVJaacWabh 12

238 uquityJportfolioJmanagementJwithJcardinalityJconstraintsJandJriskJparityJcontrolJusingJ
multiWobjectiveJparticleJswarmJoptimizationXJComputersiandiOperationsiResearchVJ2019VJaZiVJcZZWcaf 4.6 10

237 qJmultiWobjectiveJevolutionaryJalgorithmJforJaJclassJofJmeanWvarianceJportfolioJselectionJproblemsXJ
2019VJaccVJbbeWbda 21

236 qJportfolioJselectionJmodelJbasedJonJtheJknapsackJproblemJunderJuncertaintyXJ2019VJadVJeZbacfeb 6

235 qJconstrainedJportfolioJtradingJsystemJusingJparticleJswarmJalgorithmJandJrecurrentJreinforcementJ
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225 SeparableJsonvexJéptimizationJwithJNestedJ–owerJandJUpperJsonstraintsXJ2019VJaVJgaWiZ 4

224 qnJiterativeJmethodJforJsolvingJaJbiWobjectiveJconstrainedJportfolioJoptimizationJproblemXJ2019VJgbVJdgiWdih 3

223 somplexJportfolioJselectionJviaJconvexJmixedWintegerJquadraticJprogrammingjJaJsurveyXJ
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gVJaZZaed 0

204 RobustJss—VJmodelJwithJshortJsellingJandJriskWneutralJinterestJrateXJ2020VJedgVJabddbi 5
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201 vinancialJmodellingJwithJmultipleJcriteriaJdecisionJmakingjJqJsystematicJliteratureJreviewXJ2020VJaWai 8
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peerWtoWpeerJlendingXJ2020VJaeZVJaacbgh 15
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Citation Report

24



171 qJhybridJapproachJtoJcardinalityJconstraintJportfolioJselectionJproblemJbasedJonJnonlinearJneuralJ
networkJandJgeneticJalgorithmXJ2021VJafiVJaadeag 7
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strategiesJinJtheJrrazilianJstockJmarketXJ2021VJahfVJaaefhg 3

156 sardinalityWsonstrainedJxigherWérderJ—omentJPortfoliosJUsingJParticleJSwarmJéptimizationXJ2021VJafiWahg
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PqRTys–uJSWqR—JéPTy—yZqTyéNJq–wéRyTx—XJ2011VJaaVJbdWcc 1

(2011-2009)

27
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102 sonstructionJofJRiskWqverseJunhancedJyndexJvundsXJSSRNiElectroniciJournalVJ 1 1

101 uvolutionaryJsomputationJforJ—odellingJandJéptimizationJinJvinanceXJ2010VJbfeWbgd
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