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Abstract

The aim of the current research is to prioritize the components of the optimal portfolio
management approach using the network analysis process (ANP). In the first stage, after
library studies and taking into account the key factors related to optimal portfolio
management, the sub-factors affecting the optimal portfolio were identified and the main
criteria were prioritized based on the goal, then the internal relationships between the main
criteria were identified. Each of the criteria in the corresponding cluster has been compared
and prioritized. The internal relations are specified below the criteria. Finally, by calculating
the limit super matrix, the final priority of the indicators has been determined. The analysis
results show that the growth criterion with a normal weight of 0.318 has the highest priority,
the market criterion with a normal weight of 0.266 is in the second priority, the risk criterion
with a normal weight of 0.218 is in the third priority, and the profitability criterion with a
normal weight of 0.198 is in the fourth priority.

Keywords: optimal portfolio management, network analysis (ANP)



