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Abstract: A professional network service is a social network service (SNS) which enable users to construct
their connections for business use. In professional network services, the users expect utility by making con-
nection with other users who have a high rank. The utility is economic merit such as participating efficient
deal, get assistance when causing inconvenience, and get information in turnover situation. However, the to-
tal amount of connection has a limitation because there is a time constraint: the most of business users would
be busy, and thus their available time to keep connection with other users is highly limited. In computational
finance, connection is one of social capital, and is dealt as financial good. Hence, constructing connection is
equivalent to investment for social relationship, and thus a set of connections which a user has is a portfolio,
a set of financial goods which a user has. This paper presents a framework applying modern portfolio theory
to connection on SNS. Besides, we perform an experiment to Wantedly, and show that connections which
have higher cluster coefficient have higher risk and differ from optimal portfolio.
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Fig. 2 A portfolio optimization problem under Markowitz

model (N = 3). Curve lines are contour lines of R(z).
A dots line does not sutisfy a constraint of r(z) > r;.

We assume r; < ra.
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Fig. 3 A relationship between cluster coefficient and portfolio

error.
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