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Abstract

Optimization issues and risk management in the stock exchange are among the primary
research areas in modern risk management. Generally, an investor prefers to maximize
portfolio returns while simultaneously minimizing risk. This research is applied in purpose
and conducted quantitatively. Methodologically, it is a descriptive study implemented in a
post-event manner. Data collection was carried out using library and documentary methods.
The statistical population of this research includes active companies in the food industry
listed on the Tehran Stock Exchange. A sample was taken from Kourosh Food Industries
Company with the symbol "GhKourosh" during the 2017 to 2019 period. Data analysis
involved mean-variance, semi-variance analyses, and statistical indicators, along with a
genetic metaheuristic model, using MATLAB software to propose the best model for risk
management.

Findings indicated that as the a-cut increases, the number of points on the Pareto front
decreases, and for points with fixed time, the project's execution cost rises. Additionally, the
values of the four resource anchor functions increase significantly. On the Pareto front, for
fixed time and reduced costs, the values of the four anchors also rise. Differences in results
under limited and unlimited resources reveal that the project, under limited resources and
fixed time, is feasible at higher costs with increased resource anchor functions.
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