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Abstract

Today, investors use different criteria for measuring risk. These criteria are selected
depending on the behavior of investors in the capital market and the amount of knowledge
and mastery of financial issues. Much has been said about the use of risk in stock portfolio
analysis, and also, investors, apart from the principle of risk aversion, have always tried to
optimize the relationship between risk and return on operations.

Therefore, in this research, the portfolio optimization was based on the approaches of the
anteater optimization algorithm and the weed optimization algorithm. This research was
conducted for the period of 1400 to 1401 in Tehran Stock Exchange. The statistical method
used in this research is multivariate regression method and optimized algorithm. The results
of this study showed that: choosing a portfolio using meta-innovative models is better than
choosing a portfolio using traditional methods. The anteater optimization algorithm has the
ability to select the optimal investment portfolio. Weed Making has the ability to select the
optimal investment portfolio.

Keywords: portfolio optimization, anteater optimization algorithm, weed optimization
algorithm, traditional portfolio approaches
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