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Abstract:

This study aims to Submit a brief explanation of the investment portfolio and how to measure
revenue and risk related with her, and clarified the role of goals programming in determining the
investment portfolio Optimization, based on the goals disagreeing to determine a portfolio
Optimization, namely the goal of reducing risk and maximize Gross return all the money
invested in the portfolio, we used LINDO program to determine the investment portfolio
optimization among a selected sample consists of five shares on the Bahrain Bourse.
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0,163 0,05 0,054 0,149

0,079 0,081 0,076 0,068

0,056 0,114 0,081 0,056

0,076 0,115 0,09 0,068

0,087 0,098 0,108 0,042

-0.210 -0.010 -0.095 -0.052

-0.100 -0.100 0.020 0.295
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LP OPTIMUM FOUND AT STEP 0
OBJECTIVE FUNCTION VALUE

0.1667552 (1E-01

VARIABLE VALUE REDUCED COST
S12 0.016676 0.000000

S21 0.000000 0.295919

X1 0.000000 0.005878

X2 0.387756 0.000000

X3 0.612244 0.000000

X4 0.000000 0.011361

S11 0.000000 1.000000

S22 0.000000 0.704081

RANGES IN WHICH THE BASIS IS UNCHANGED:

OBJ COEFFICIENT RANGES
VARIABLE CURRENT ALLOWABLE ALLOWABLE
COEF INCREASE DECREASE
S12 1.000000 0.420291 1.000000
S21 1.000000 INFINITY 0.295919
X1 0.000000 INFINITY 0.005878
X2 0.000000 0.002900 0.006900
X3 0.000000 0.006900 0.002900
X4 0.000000 INFINITY 0.011361
S11 0.000000 INFINITY 1.000000
S22 0.000000 INFINITY 0.704081
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1978, p 1119.

4 HAMDY A.TAHA, Operations Research an introduction eighth edition, University of Arkansas , Fayetteville, Pearson
education.Inc., 2007, p 341.
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