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Publications and Presentations

Peer-reviewed journal articles

[4] O. Strub et al. A three-phase approach to an enhanced index-tracking problem with real-life
constraints. The Engineering Economist (2019). To appear. →available online.

[3] M. Gnägi and O. Strub. Tracking and outperforming large stock-market indices. Omega
(2019). To appear. →available online.

[2] O. Strub and N. Trautmann. A two-stage approach to the UCITS-constrained index-
tracking problem. Computers and Operations Research 103, 167–183 (2019). →available
online.

[1] O. Strub and P. Baumann. Optimal construction and rebalancing of index-tracking portfo-
lios. European Journal of Operational Research 264 (1), 370–387 (2018). →available online.

Conference proceedings

[5] O. Strub. A new MILP Formulation for Rebalancing Enhanced Index-tracking Portfolios.
In: Proceedings of the 2017 IEEE International Conference on Industrial Engineering and
Engineering Management. Ed. by A. De Meyer et al. Singapore, 2017, pp. 989–993.

[4] O. Strub and N. Trautmann. A genetic algorithm for the UCITS-constrained index-tracking
Problem. In: Proceedings of the 2017 IEEE Congress on Evolutionary Computation. Ed. by
J. Lozano. San Sebastián, 2017, pp. 822–829.

[3] O. Strub and N. Trautmann. An application of Microsoft Excel’s evolutionary solver based
on a novel chromosome encoding scheme to the 1/N portfolio tracking problem. In: Proceed-
ings of the 2016 IEEE International Conference on Industrial Engineering and Engineering
Management. Ed. by K. Suryadi et al. Bali, 2016, pp. 745–749.

[2] O. Strub and N. Trautmann. An iterated greedy heuristic for the 1/N portfolio tracking
problem. In: Proceedings of the 5th International Conference on Operations Research and
Enterprise Systems. Ed. by B. Vitoriano, G.H. Parlier, and D. de Werra. Rome, 2016,
pp. 424–431.

[1] O. Strub and P. Baumann. Index tracking using data-mining techniques and mixed-binary
linear programming. In: Proceedings of the 2015 IEEE International Conference on Indus-
trial Engineering and Engineering Management. Ed. by T. Magnanti et al. Singapore, 2015,
pp. 1208–1212.

Presentations

[15] O. Strub. A matheuristic approach to building linear regression models. June 6–7. 17th
Swiss Operations Research Days, Lausanne, 2019.

[14] O. Strub. A Local-branching heuristic for the best subset selection problem in linear re-
gression. December 16–19. IEEE International Conference on Industrial Engineering and
Engineering Management, Bangkok, 2018.

[13] O. Strub. A Matheuristic for the Best Subset Selection Problem in Linear Regression. May
4–7. 29th Annual POMS Conference, Houston, 2018.

[12] O. Strub. A new MILP Formulation for Rebalancing Enhanced Index-tracking Portfolios.
December 10–13. IEEE International Conference on Industrial Engineering and Engineer-
ing Management, Singapore, 2017.

[11] O. Strub. A Hybrid Approach to the 1/n Portfolio Tracking Problem. October 22–25.
INFORMS Annual Meeting, Houston, 2017.
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[10] O. Strub. A genetic algorithm to construct index-tracking portfolios subject to the UCITS
III concentration rule. June 29–30. 15th Swiss Operations Research Days, Fribourg, 2017.

[9] O. Strub. A genetic algorithm for the UCITS-constrained index-tracking problem. June
5–8. IEEE Congress on Evolutionary Computation, San Sebastián, 2017.

[8] O. Strub. An application of Microsoft Excel’s evolutionary solver based on a novel chro-
mosome encoding scheme to the 1/N portfolio tracking problem. December 4–7. IEEE
International Conference on Industrial Engineering and Engineering Management, Bali,
2016.

[7] O. Strub. Optimal construction and rebalancing of index-tracking portfolios. November
13–16. INFORMS Annual Meeting, Nashville, 2016.

[6] O. Strub. A hybrid approach combining iterated greedy heuristics and quadratic program-
ming to track the 1/N portfolio. July 3–6. 28th European Conference on Operational Re-
search, Poznan, 2016.

[5] O. Strub. An iterated greedy heuristic for the 1/N portfolio tracking problem. February 23–
25. 5th International Conference on Operations Research and Enterprise Systems, Rome,
2016.

[4] O. Strub. Index tracking using data-mining techniques and mixed-binary linear program-
ming. December 6 – 9. IEEE International Conference on Industrial Engineering and En-
gineering Management, Singapore, 2015.

[3] O. Strub. Tracking the 1/N portfolio. September 1 – 4. International Conference on Op-
erations Research, Vienna, 2015.

[2] O. Strub. Index tracking using unsupervised learning and mixed-binary convex program-
ming. May 27 – 29. 12th International Conference on Computational Management Science,
Prague, 2015.

[1] O. Strub. Construction of index-tracking portfolios using data mining and linear program-
ming. November 9 – 12. INFORMS Annual Meeting, San Francisco, 2014.
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