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Optimizing the investment stock portfolio by using algorithms
Meta-heuristics of invasive weeds and cuckoos
Abstract

Since deciding on the types of investments and choosing the most suitable
investment method is one of the most basic topics of financial management,
therefore, the present research seeks to optimize the stock investment portfolio
with the risk minimization approach based on the optimal optimization
portfolio theory. Sazi is meta-innovative, the statistical population of this
research is the tradable investment stock portfolio in Tehran Securities. A
systematic screening method was used to determine the sample size. The first
step is to accurately define the problem and identify the decision parameters
and variables so that it can be more compatible with real problems. After
validating the model and taking into account that the desired final result of the
research is the optimization of the stock investment portfolio with the
approach of risk minimization and stock return maximization, we tried to
provide suitable solutions to solve the mathematical model of the problem.
Considering the multi-objective nature of the investigated model, there is no
dominant solution, which is achieved by using more effective and efficient
meta-heuristic algorithms for invasive weed and cuckoo, which is one of the
most recent and efficient meta-heuristic optimization algorithms for
calculating the optimal weight of baskets. We checked the results. In order to
analyze the data after defining the problem, mathematical modeling has been
used to develop a mathematical model. Then, in order to optimize the model,
exact solution methods and meta-heuristic optimization methods of invasive
weed and cuckoo algorithm have been used using Matlab analytical software.
Research modeling based on stock optimization with return-risk objectives
and meta-heuristic optimization methods of invasive weeds and cuckoo
algorithm were presented.

Keywords: Optimization, portfolio, investment, meta-heuristic algorithms.
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