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Abstract

In recent years, the research and development of financial markets is essential. The main task
for the development of the financial system is the development of the securities market, which
can accompany the development of the financial system. In this research, the improved particle
swarm algorithm has been used to optimize risk control in the portfolio. The second year of
1402 for 50 active companies of Tehran Stock Exchange and the values of market value, starting
price, closing price and yield on 10 different dates have been used. The value of risk-free rate
of return in 1402 It is 23%. Sharp's measure of return on equity is 17.69 for 23 selected
companies, while it is 11.56 for all companies. Trainor's measure of return on equity is 0.15 for
23 selected companies and 0.12 for 50 active companies. Jensen's measure for share return, 23
selected companies and 50 active companies are the same and equal to 0.22. In the financial
interpretation, this research has tried to use the particle swarm optimization algorithm to
control portfolio risk in the Tehran Stock Exchange. This algorithm allows investors to reduce
their investment risk by choosing the optimal portfolio and at the same time maximize its return.
This research shows that by reducing and controlling risks and by using advanced models like
this algorithm, it is possible to achieve optimal capital allocation in the unstable conditions of
the stock market found.
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