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1- Back propagation.
2- Transactions cost.
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1- Multiple atribute decision making.
2- Roy.

3- Disaster level.

4- Downside risk.

5- Value at Risk.
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1- Historical simulation.
2- Monte Carlo.
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- Risk-adjusted.

- Reward-to-Volatility Ratio (RVOL).
- Jack Treynor.

Reward-to-Variability Ratio (RVAR).
- William Sharpe.

- Jensen’s Differential Return Measure.
- Composite measures.
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