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1. Fuzzy random variables 2. efficient frontier
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1. value-at-risk
2. maximization task
3. minimization task
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2. global optimum

3. heuristic methods
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1. crossover
2. mutate
3. evaluation or fitness function
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1. roulette wheel
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1. downhill simplex method

2. Amoeba method

3. John Nelder & Roger Mead
4. fminsearch

5. Noise
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1. overtrain
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1. data and information
2. historical data
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1. ex-ante
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1. rules of thumb
2. scattered
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