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Create an investment portfolio by quadratic programming method and its
application to the Algiers Stock Exchange
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Abstract :

The Investors seek in the stock market, to maximization the returns with the lowest
possible risk, and the methods used in this objective is to diversify the financial assets in
the investment portfolio, this diversification must be based on rigorous scientific
methods like the quadratic programming method , this research has come to apply
quadratic programming method on the Algiers Stock Exchange, and based on the
principles of Markowitz's Modern Portfolio Theory, this study has resulted to the
efficacy of the quadratic programming method in shaping an optimal investment
portfolio, with conclusions about The Algiers Stock Exchange based on the output of the

study.

Keywords: investors — quadratic programming — Algiers Stock Exchange - Investment

portfolio - Markowitz's Modern Portfolio Theory.
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