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Methods
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The decision process required to the AHP method is presented in 12

steps, first the problem or the objective of the analysis must be clearly
identified as the figures above: the objective select best projects (1)
criteria (2), sub-criteria (3) and alternative (4)

The steps after identifying the problems are as follows:

1. Establish the hierarchy structure

2. Make the pairwise comparisons (binary) criteria in relation to the

objective
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3. Calculate the priorities vectors
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Liquidity risk
Interest rate risk
Market risk

Credit risk
Country risk

R!Sk il Risk guarantee
Risk of hold-up
Concentration risk
Information Risk
: Risk of recovery

generic risk

y Risk of expasure
legal risk

Credits campaigns
The credits to the State
Ordinary loans

Money market
Investment credit
Direct investment
Foreign nvestment
Public investment

Currency risk
Credit risk
Risk Insider
Legal and regulatory risk
Undenwariting risk

4-5-6-7. Determine the mean of the priority value (Amax), IA, IC, RC

smax average the index and the ratio of
ion and found it earlier
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It reads the value of the Index Random (IA ) in the table of coherence index for n =4
then 1A = 0,90
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8-9.10.Perform comprehensive comparisons against each existing
criterion and the determination the performance of the relative value of

each sub consideration of and near the upper level, with the project
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11-12. Calculate alternative priorities and Determine the relative

performance criteria and alternatives
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Results

The results of this study show that ALT8 > ALT2 > ALT1

ALTS8 : public investment is the best choice among the alternatives.

The results for each risk event depend on choice of pairwise comparison of decision

maker, the AHP method is an effective tool for decision makers in the field of

financial institutions.
The processing procedure of evaluation criteria proposed in this study provide

policy makers with ideas recommendations for the future.

The multi-criteria analysis method is in itself an additional structured approache to

deal with all relevant problematic in an organized manner.




