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Provide a model for evaluating the timing skills of
capital market professionals combined multi-indicator
decision making and scenario design

Behrouz Nazari
Fereydoun Rahnema**
Mehdi MadanChi Zaj"

Hamid Reza Kordloi*

Abstract:

In this study, we provide a model for evaluating the performance of capital market professionals
(Case Study of Mutual Fund Managers) on how to apply market timing strategy in predicting
future market movements, using a combination of multi-indicator decision making and We have
analyzed the scenario of "expert system proposed by Hosseini Nasab™ using the network analysis
process (ANP) [3]. In the mentioned method for modeling and analyzing data, the matrix of
internal and external dependencies of strategies and criteria was calculated and using the
designed network model, strategies for determining weight and the most important strategies were
evaluated. This method is used to implement the model of capital allocation to corporate stocks,
with the three objectives of return, risk and liquidity.

Keywords: "Market Timing", "Capital Market Specialists™, *Multi-Criteria Decision Making",
"Scenario Design”,
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