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Abstract

The purpose of the study is to present the evolutionary model of short selling using
collective intelligence and an ant colony algorithm. In terms of method, this study is
in the category of quantitative research, and the purpose of the study is practical.
The statistical population includes all active companies admitted to the Tehran Stock
Exchange. This research has been conducted between 2011 and 2019 for active
companies admitted to the Tehran Stock Exchange. The method of data collection is
library-type and uses foreign and domestic articles and financial data of companies
admitted to the stock exchange, which has been compiled by referring to financial
statements and explanatory notes using the new Rahvard Novin software. Then, the
short-selling model was presented using E-views 9 software and MATLAB. The
evolutionary model of short selling was also presented adopting MATLAB software
and the ant colony algorithm. In the end, by comparing the step-by-step regression
model and the borrowed sales model (ant colony algorithm), a new model was
presented that is more efficient than other models. The result of the research
indicates that the short-selling model with the help of the ant colony algorithm has a
higher efficiency.
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