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Aplicaţii ale algoritmilor genetici în problema multicriterială de optimizare a unui portofoliu de acţiuni

Applications of genetic algorithms to multiobjective stock portfolio optimization problem

Lector Dr. Simona DINU
Universitatea „Ovidius” Constanţa

Conf. Dr. Emil OANŢĂ
Universitatea Maritimă Constanţa

Abstract: The stock portfolio management is focused on the medium and long-term appreciation of the invested capital and income while keeping an optimum balance between the portfolio return and the associated risk.This paper presents the evolutionary approach to the problem of portfolio optimization. The goals and constraints of the problem will be presented and an algorithm based on genetic algorithms will be proposed.This approach is an improvement in terms of results and efficiency compared to the more traditional quadratic programming approach. The genetic algorithm can simultaneously minimize risk and maximize expected return, whereas the quadratic programming approach must hold the risk constant.The approach presented seems to constitute a practical alternative to classical theoretical models.
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