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Figure 1 .Final utility function
Source: Mehrgan & Mehrgan, 2017
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Table 1 .The Average Profile Coefficient of Different Clusters
Source: Research calculations
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Figure 2 .Semicircular Diagram in Two Cluster Mode

Source: Research calculations
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Table 2 .Davis — Bolden Criterion Different Clusters

Source: Research calculations
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Figure 3 .Davis-Boldin Diagram of Different Clusters
Source: Research calculations
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Table 3 .Amounts Optimum Function and Desirability Thresholds in the Original Model and Post-Optimization Models
Source: Research calculations
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Table 4 .The value of w;, for the Portfolio Risk Index in the Original Model and the Post-Optimization Models

Source: Research calculations
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Table 5 .The Weight of the Indicators in the Method of Aggregating the Distinguishing Features

Source: Research calculations
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Table 6 .Investigating the Accuracy of Classification in the Method of Aggregating Distinctive Utilities

Source: Research calculations
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Figure 5 .Sub-Domains and the Number of Boxes in Each Domain in Sample Options (Risk Index)

Source: Research calculations
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Table 7 .The Results of the Aggregate Utility Model Aggregation Error Test

Source: Research calculations
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Figure 6 .Sub-Domains and the Number of Boxes in Each Domain in Total Options for the Risk Index

Source: Research calculations
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Table 8 .Classification Results by Aggregating Descriptive Utilities

Source: Research calculations
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