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Development of Evolutionary Algorithm for Replication of Large Size Data from Small
Size Data and Application to Portfolio Replication Problem
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i We developed a new evolutionary algorithm for solving optimization problems that
have multi-peak landscape and indefinite solutions. Our algorithm replicates the solutions consisting of

large size data from small size data. o i i i i
Our algorithm has the following two contributions. First, our algorithm transforms variables of solution

on constrained search space to them on unconstrained search space through trigonometrical functions. It
can avoid the problem that evolutionary algorithms fall into local optima. Second, our algorithm

effectively searches all variables by changing the searching area. i i
We applied the algorithm to portfolio replication problem. From the numerical results, our algorithm

works well when the size of problem is large.
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