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Markowitz

Trade-off

Quadratic function

downside

Autoregresive Moving Average
Threshold Autoregressive

Smooth Transaction Autoregressive
Huang

. Historical Simulation

10. Exponential Weighted Moving Average
11. Meta heuristic

12. Adaptive models

13. Nondominated sorting genetic algorithm version-II (NSGA-II)
14. Holland

15. Fitness

16. Levenberg-Marquardt

17. Root Mean of Squared Error
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