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Index tracking

Quadratic Programming
Genetic Algorithm (GA)
Particle swarm optimization (PSO)
Simulated Annealing (SA)

Big bang-big crunch (BB-BC)
Differential Evolution (DE)
Big bang (BB)

Big crunch (BC)

Contraction operator

Jitter

Clustering
Karush-Kuhn-Tucker

Dynamic programing
Multistage tracking error model
Stochastic Programming
Multi-Objective Immune Algorithm
Enhanced Index Fund

Risk aversion

Loss aversion

Cardinality constraint

Dow Jones Industrial Average
In sample data

Out of sample tests

Benchmark

skewness
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