SIB (0L ) (6330l (S Joo SoS Ay gl gl ygy sWdo gy (Ghty o]
o9 olee (Soimly (58,5 Jl 0 L

"ol Lo yamns T ouollople dgpmal (53 e
alibozorgi@ut.ac.ir «,Lails oyl ol )l 105 )l 5 olKiisls (28 HBaSEils sy cpulio cwdige 0aSiiils !
alireza.adibi@ut.ac.ir cois )l wliss IS oyl ol eyl 55 oyl 505 olKzils 5yl usd o caolin (pwsdigo 09,5 |
std_adibi@Khu.ac.ir cos )| ol IS oyl ol eyl 505 ¢ oo o5 olEils ey e 0aStils ¢l5 g S pyike 09,5
ol (53t e i gmmo Godimzgi ¥
oS

oy 25 & pladl aseiie Jloj sl o g glogm (il 5 plejle )l (35 (oges iSTa jslaieds o (e glaS s S

WS oo Sy SuSe b og3 slissee mlie 4 aliiws lp ged e o slaojen ALl 4 Az b il nleior cenlie slaelsn

L ol lis ool 03 Sy lotry Soodl (e sl dbooss p s Sl (sl bl Jadlly 5 09l 3 5 ol S (slooggn oo (Kinly

JLss 4 a5 el sols @il 36 (L2l 3 aelp (oS5 Joe o (3 gl w5 (ol pealedes Jdow 0k T GlaSaSS Sl eslazul

slisSa 2lidlen psgie 5 oadal) oz ylr jo Cul Culad pae Lylyd 5o o] Gl li8len Slax ol b ssis e o glaegs ol

|, ol calizee glacdls bl oSl (50 S e 5 0 Lol by e 5balas 5 sl sa ¢ lo) (slacudgamme 45 3g co oslitul
sl Sl )| a8 s )0 (60,90 dsdllae SO sabolgiiinn Jow og Gidu 3l Gl jeliieds oren sl aile

Lsulj.nc\.l.w.l.w J...L?u J..JT)S ‘6)13 CL..H....:‘ w...m.....u ‘6)13 ‘5.014) L_S).I)Ml)).! ‘Lbo)jj.' QL».A é..w.“j cLibo)5).: 5...]3.04)54 ul}u.)‘ 6»\.&-15 Qw

Fuzzy mathematical planning model for project portfolio selection considering projects
interdependencies

Ali Bozorgi-amiri®, Alireza Adibi?, Hamidreza Adibi®

1 School of Industrial Engineering, College of Engineering University of Tehran, Tehran, Iran; alibozorgi@ut.ac.ir
2School of Industrial Engineering, Alborz Campus, University of Tehran, Tehran, Iran; alireza.adibi@ut.ac.ir
3School of MBA, Management department, Kharazmi University, Tehran, Iran; std_adibi@khu.ac.ir

Abstract

Projects are used in most organizational structures including strong matrix, weak matrix, balance matrix,
project-oriented, virtual, hybrid and project management office to achieve the goals of the organization. Many
organizations consider their successful projects as a competitive advantage and use a comprehensive portfolio
management system to manage projects, plans and operations to achieve their organizational goals. As project
management has become more professional, the focus of organizations has shifted from management to one or
more complex projects separately and to the management of an interconnected set of projects. Therefore, a
formal portfolio management process is a requirement for integrated implementation and the use of a portfolio
system to manage projects to achieve the goals and strategies of the organization based on the desired criteria of
management, is necessary. Income sources in almost all of the project-based companies, especially in IT
Industry, are highly dependent on the company's project revenue, so Project Portfolio Selection has always been
one of their managers' main concerns. To maximize their business value and profitability, these companies
define appropriate projects in specific time horizons. Because the projects compete for resources, the
interdependence between an organization's projects and their potential and actual impact on the portfolio
selection has become particularly important to managers. Applying Analytical Hierarchy Process (AHP)
technique and the Fuzzy Inference System (FIS), this paper presents a hybrid model of Fuzzy Mathematical
Programming that seeks to select projects in a portfolio by creating maximum synergies between them in the
presence of uncertainty. In the proposed model, the concept of synergy is used in such a way that time
constraints, costs, and interactions between them are satisfied, and decision-makers have the opportunity to
evaluate different selection modes. We used the fuzzy conditional programming approach in the objective
function and the Jimenez method in constraints to defuzzify the problem. In order to express the effectiveness of
the proposed model, it is applied in the telecom industry as a case study.
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