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Particle Swarm Optimization for Investment Portfolio Optimization",
Applied Mathematics & Information Sciences An International
Journal ; Sci. 7, No. 6, 2397-2408 (2013).
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7 Jean-Luc Prigent, « Portfolio Optimization and Performance Analysis », Financial

Mathematics Series, Chapman & Hall/CRC is an imprint of Taylor & Francis
Group, 2007, U.S, P : 70-78.
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° Xun Yu Zhou and G.Yin ,”Markowitz’s Mean-Variance Portfolio Selection with
Regime Switching : A Continuous-Time Model *“ ,March 2006 ,PP:5-11.

' Esben Hedegaard, “Robust Dynamic Asset Allocation With Imperfect
Predictors”,November, 2011, PP:4-6 :web
Site:www.people.stern.nyu.edu/ehedegaa/PDFs/RobustDynamicAssetAllocation.pdf
(16/10/2012).
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" Luca Scrucca, "GA: A Package for Genetic Algorithms in R", Journal of
Statistical Software ; April 2013, Volume 53, Issue 4.http://www.jstatsoft.org/.
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