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! Portfolio rebalancing

2 periodic rebalancing

® Threshold rebalancing
*Volatility-based rebalancing
® Active rebalancing

® Technical analysis

7 Small investors

® Transaction costs

° Dividends

10 systematic risk

! Beta

12 Integral transaction units
'3 Goal Programming
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! Lexicographic goal programming
15 Beta coefficient

Y NYSE

7 Dow jones

'8 Earnings yield

19 Return on capital

20 Return On Asset

2 Dividend yield
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