N

&

Journal of Decisions and

Skl Ay
il

www.journal-dmor.ir

oM

4

r-:-o-«d;

\WY=VPY tasein YAV utlw.:b ‘(Y)O)LA.:“ Y 093 ‘QL:LQ.&)) "»" 5 9 6;

Ollos 10 G g (5 g5 paondd 4 pid

1PRY bl «(Y) o loi ¥ 0,99

Operational Research

Sl Olidzs 1o Sldes yo Gaiiod LSS 0 )5

Yy . sa sa A Y &
.Q'ﬂ‘ chj QLJ éJ.c J.>|9 6")1‘“"‘ Q‘j oKislo cL_,’JLe Co e 09;\
Ulf‘ Lu.:&.u J.>|9 GA)L..:‘ olj ol ns:lf))l.: w)_v.xo osjfr

oS>

- i

Sl sladl 53 o)1 (1A e s 5 Jlo Clidos anw s 53 coges b «Dllas 55 Gaod G 48 A o oLis s ol
sbul Lol slealy 53 ol i S cpl bl e 2als) g Laesls a8l Lo 39 e i 53 6“%‘))’& Slasse b
alaly o)y pal ct};ayg;,mlyo.-jst{.C,M\aﬁa)lquT@ufjf}Q@bd)zd%wl LSS ol Gl by o b
23 Geind Cilizes (ST oS jsblen 2x f;)b;}g-j;)l:l.o.ap‘_;.:bdL;u&éﬁpd)\ﬁquﬂjgbﬁuamq}.g:
A 035 Dllae 53 3o ooy ST 55040 5 anass L0355 Il glaay s ciloniias § IS Jlo Sl gl Slles
jajw us.g.:ﬁ u:" «Olddss @L‘Udﬁ 3l cé)‘.\s/%bﬁjgb 0y 3 (_;ﬂ§(..ﬁ.,aj CmeASMJ@ QLL;J.&\? Jls

338 o ign saaztsy sl Logas Sliiod ol s 655 Sl 15 on Jbo Slidog il S35 33, Y

RETE-JORIA PRCH TS I W W TRE - N W L EY |

WAV/OIYY 1k YWAV/E/TY ) WAV/VA 1l

doddo - )

2 Db Sl eslind gaioge (Lol JU) glaaSlls 5 Laailly 3 b ol Sl 4 o s 5 Comly s 2end 5 (5518 b3S L
3 b 3l 5 L3 o MBI Usls 4 5]y Slogad 3131 5 S 5 00 bSOl sl 48,8 555 40 (5130 slasl 6 S ons
Sty 53 (A sl 5 s 1B (Olos ol 53 Ao ety 331 MBI S 4 S5m s bl o JL QLIS e
5ol 4o sbaslgi 5 Ul il 5 55 slaeduy sdalion LB 48 o 3506 WagT el LIS b el iy 5 2 4,
3 6okd) daled Il Dlacanal 5 uld kS 5o iz gs S cpsle ol (LSS (6,584 L 5 S elaS L (s5luangy
(o b oS Sl Sldes 3 G e AS Wl cage 1 psle pli iman o3 (nl 3 adls oS el 51 (SO LOWWAE (o BL
ke s Slarn (e ( Do 4 5,45 58 slhald Sy s o3 5l (GlamLi lgiea; OIS oo 1y o ke oo ol DL 55 el
S BLSESS 5 laduts 3l (slasgorms” 0l o0 b Slhos Goiod iz 13,8 o0 UG (2 pe Jilews 5 o o dil b s 5,
Slles G " e3ls 31 Lk 5 Lol 53 08 i pm T das e L SaSpeedl ol 03 1 Olade (el Sla sy ok 3l 48
o3lizwl "(Research Operations) Slles ;s g ofls 51 K ol 55 a5 Jb- 5 0354 0 eslizal "(Operational Research)
S o 1 DN (5551058 2, )8 (655 88 Lol ablipllis g5l 015 o0 L OR L5 o 4iS OR (los 53 8 445 555
o) ) (S e (sl Alate oo Q>)jT(..h\}§ OR Coua ol mlis iy ol (1o OR e 595 4l S a0 wlaST
Copol & a5 s ool s 5 Sae 3500 5 s S (i g Sl o ) O 00lidl 5 ez Jaol e (650500 5 i S s
o2 4 s enlr 9L 3l 05 9> JBla (Sl e 5 Jle Sy e ey 3 cpsle e 53 Sllas 53 s G ST
S1aLD olwans 0L gl ORSA/ TIMS 35 b 31 jeslend (6o s 5l 3550 53 (M) 5255550 J1axs1s 55 6390 1l 53 ST

cbjsuﬁﬂdﬁﬁubyﬁ&wJ}dubdj)ﬁgéu&)}ﬁ| ‘%)Lﬁ:j)\ ASJB-)Q f@;)‘;euj‘:).ﬁa)}a SlMSCRlPT

meysamkaviani@gmail.com :&LilKe jlseuge”



o rae s o Bolas S (Gl rs sde (ot b Mess am s (a sla sy 3 SLh) sl ol sy
JS55 o 5l Il lashl Pl 3l g5 B i > (61 (Lol s (g 32000l 148 SIS L L gy 5 Laosls iubogy Lo
oS a3 Blpgl aslh obs) 5 plew Ollo Bui> (siluprel TSy Sy )l s pls @i B Bl plem 580
23 3lys) odulye b asalie (5l Lacn oS 51 (un g 53,5 wald Balns il gl P SKns w sls o SV e
Blisl (o 8B (5l (6 xS ol (2S5 plons Gl Lo Gsi ) Ay Caond (1t T 3 42 3 Bls) luli 61
6liis b ble Bl LS5 Glisyse slalalas HList Byl andl il (s cale jon (S8 58 (s 0S5 (a0 3
Fop Al ol (b e Slans (sl 6l (60l (Sl S slaml £ ook B e (1S 4S5 ey g 5 )
el odioslindl Lp o Jlo Gslp 4 i 45 ooy 5 S 5 wnSllys AL 8L (Ohlalgm 0L STl
O sdias S (g3laBl (lag 5 S)s 5o Llg e r-l’;r," ‘6):5('-:-0*43 oS 3oy 50 Olles )3 Gl i AE podle
L oddalss slaan 3o b 5 ilussdoes 53 My ks SO oS das o Eo ) ol S e Susly S SeS b
SVl glaosls (VAVY) * s 5 550 0 «SSL G a3 (630540l 2 ok S oslinal L sl sdlislon] 35250 (Slaus sidoes
Cudgdoes ailor Cuad 5o (iul3dlaS s Salgilny Lag)T o3 IS ks (glacon sdons | ol (SaCacd 35 i dusles (510 1)
SIS a3 Jae 31 (S L5 o 4 3120 T (1S Cnd (6555 358 o0 ok B 03w 218 53 o (655155 42 ot clpod e
655 SLaosdl fhe Sl alls 33k 3 Jalse plelis Jlis 4 osd ime (CAMP) Vlals s la glls
o S s bl el s Sie elss iy a5 5 Sl e 53 5 S e el ele (gl Lo ) 5l ST (6108 e
S5 5 ol 0313 slgiis 512 5T 6 IS Cand (6555 30 (S0 1y Lmme a8 (VAAY) (Suharm| NSl oyl adé (5l iy
e il & ey 5l F 4o sbay ol dlie (G a)lse 4z b il e selieney gl 55 W86 Sy e

W a3 53 s Ll o Sl 5 ke s SLLE KaS axil

ik ol S akolro (gl 0,8 ¥

b Gbader S5 T Sy adias iy GBS ol Ko 5 LS o alolas plgwr 45 Cod 25,804 ol Mol Selolas
33 b ol 0, Ol 058l 033 1351 s 4 5 STl Blosl s 5 (sl 355 Iy cplims SIS Lo AEL IS e
3t A 5 Cl ko 53]l S Liale plam SOINESS 5 5 Sadidy (55l LS o (518 e o (slasle v
(St S pn alalns 551 (e sl bl K05 Yzl 5) a0 3 Bl cplmn bloathen 51 5 loms okl o (I (5351 20l
lasands 5| 52 ol Sladlon 53 Ml it 8t oo S S s L2 8 oy 5 S5 2 40 cpl
5 B1) Sl w3 513 s o 3550 MClagil a1 esliad btz gya, O b Jle gLl s ol Sdkelae oS

' Quadratic

- Hedging

- Immunization

¢Risk Neutral Probabilities
° Municipal Bond Bids
“Block Trade

¥ Leveraged Leases

* Exogenous Change

* Ben-Horim and Silber

' Shadow Prices

"' Capital Asset Pricing Model
' " Distribution Free

'" Stock Trader
‘*https://fa.wikipedia.org
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' Dutta and Madhavan

" Bertsimas and Lo

" Stochastic Dynamic

* Best Execution

° Powers

* Oceanic Game

¥ Bid-Ask Spreads

* https://fa.wikipedia.org
¥ Keim and Ziemba
"*Dryden
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' Mulvey and Vladimirou
¥ Maximal Flow Network
" Chandy and Kharabe

* Hodges and Schaefer

° Artificial Intelligence

* Neural Networks

" Genetic Algorithms

* Fuzzy Logic

* Inductive Learning

" Trippi and Turban

"' Refenes

' Goonatilake and Treleaven
'"Wong and Selvi

'* Speranza

' Lwin

" Jiménez
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