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3-John Holland (\ava)
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1-Offspring.
2-Crossover Operator.
3-Mutation Operator.
4-Selection.

5-Fitness Value.
6-Evaluation.

7-Gen & Chang(2000).
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2-Pre-Sample.
3-Proportional Allocation.
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1-Portfolio Optimization.
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1-Levene's
2- Bonferroni confidence intervals
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Two-sample T for
GA vs. MA N Mean St Dev. SE Mean
GA . 0.00069 0.00624 0.00099
MA 5. -0.0060 0.0146 0.0023
Difference = mu GA - mu MA T-Test of difference=0
Estimate for 0.00672 T-Value YA
difference:
0 P-Value AR
95% Cl for (0.00168; 0.01176)
difference: DF oy
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Population Type Double Vector Mutation Function Gaussian
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Selection Function Roulette No. of Generation Y-
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Two-sample T for
GA vs MA N Mean St Dev. SE Mean
GA ' 0.0029 0.0150 0.0024
MA A -0.0039 0.0144 0.0023
Difference= mu GA - mu MA T-Test of difference=0
Estimate for 0.00680 T-Value 2.06
difference:
0 P-Vaue 0.042
95% Cl for (0.00024; 0.01336)
difference: DF 78
Both use Pooled St Dev. = 0.0147
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Two-sample T
for GA vs. MA N Mean St Dev. SE Mean
GA f. 0.00821 0.00396 0.00063
MA f- 0.004907 0.000905 0.00014
Difference = mu GA - mu MA T-Test of difference=0
Estimate for 0.003307 T-Value 5.15
difference:
0 P-Value 0.000
95% Cl for (0.002013:0.004601)
difference: DF €Y
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Two-sample T for

GA vs. MA N Mean St Dev. SE Mean

GA ¥ 0.0031 0.0112 0.0018

MA ¥ -0.0271 0.0158 0.0025
Difference = mu GA - mu MA T-Test of difference=0
Estimate for 0.03023 T-vVaue 0.88
difference:

0 P-Value 0.000
95% Cl for (0.02414; 0.03633)
difference: DF 78
Both use Pooled St Dev. = 0.0137
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1-Local Optimum.
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