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Soft Intelligent Decision Making for Efficient Financial Management
in Swap Contracts in International Financial Markets

Mehdi Khashei, Farimah Mokhatab Rafiei
Department of Industrial Engineering, Isfahan University of Technology (IUT)

ABSTRACT

Many researchers in financial management believe that financial decision-making is the
synonymous, or at least, is the most important branches of science known as financial management.
Currency swap contracts are the certain types of financial contracts in which the agreement
between the parties is done to exchange international future cash flows, with two types of assets or
liabilities. However, corporate finance literature reflects the fact that the making accurate swap
decision is not simple task due to its high level of complexity and uncertainty. In this paper, a soft
intelligent decision making process is proposed using computational intelligence and soft
computing techniques. It is applied to make optimal decisions in swap contracts in international
financial markets with maximum expected utility.
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