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Abstract

The aim of this Study is the use of Goals Programming Model to find the
combination of common stock portfolio and expansion of decision
alternatives to achieve best trade — off between the return and risk of
portfolio. By using as ample of 36 stocks listed in Iraq Stock Exchange,
ISE. One of the major conclusions of our work is that the Goals
Programming Model has good ability to consistency among the opposite
goals and Finding the optimal combination for the financial assets
portfolio.
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Reduced | Reduced | Reduced | Reduced | Reduced Basis Solution | Decision 09-24-
Cost Cost Cost Cost Cost 2012
Goal 6 Goal 5 Goal 3 Goal 2 Goal 1 Status Value Variable | 23:48:17
0 0 0 0 0 At bound 0 X1 1
-0.01 0 0 -0.02 0 At bound 0 X2 2
0 0 0 0 0 Basic 7.79 X3 3
-0.01 0 0 -0.02 0 At bound 0 X4 4
-0.01 0 0 -0.03 0 At bound 0 X5 5
-0.01 0 0 -0.04 0 At bound 0 X6 6
-0.01 0 0 -0.07 0 At bound 0 X7 7
-0.01 0 0 -0.07 0 At bound 0 X8 8
-0.01 0 0 -0.09 0 At bound 0 X9 9
-0.01 0 0 -0.1 0 At bound 0 X10 10
-0.01 0 0 -0.09 0 At bound 0 X11 11
-0.01 0 0 -0.13 0 At bound 0 X12 12
-0.01 0 0 -0.12 0 At bound 0 X13 13
-0.01 0 0 -0.11 0 At bound 0 X14 14
-0.01 0 0 -0.14 0 At bound 0 X15 15
-0.01 0 0 -0.19 0 At bound 0 X16 16
-0.01 0 0 -0.16 0 At bound 0 X17 17

0 0 0 -0.07 0 At bound 0 X18 18
0.03 0 0 -0.19 0 At bound 0 X19 19
0.01 0 0 -0.13 0 At bound 0 X20 20
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0.01 0 0 -0.12 0 At bound 0 X21 21
0.02 0 0 -0.19 0 At bound 0 X22 22
0.03 0 0 -0.24 0 At bound 0 X23 23
0.03 0 0 -0.23 0 At bound 0 X24 24
0.03 0 0 -0.25 0 At bound 0 X25 25
0.02 0 0 -0.19 0 At bound 0 X26 26
0.04 0 0 -0.27 0 At bound 0 X27 27
0.01 0 0 -0.16 0 At bound 0 X28 28
0.02 0 0 -0.26 0 At bound 0 X29 29
0.03 0 0 -0.27 0 At bound 0 X30 30
0.03 0 0 -0.31 0 At bound 0 X31 31
0.01 0 0 -0.17 0 At bound 0 X32 32
0.01 0 0 -0.15 0 At bound 0 X33 33
-0.01 0 0 0.05 0 At bound 0 X34 34
0 0 0 0 0 At bound 0 X35 35
0 0 0 0 0 Basic 2.78 X36 36
0 0 0 0 1 At bound 0 di+ 37
0 0 0 0 0 Basic 0.42 di1- 38
0 0 0 1 0 At bound 1.94 d2+ 39
0 0 0 0 0 Basic 0 d2- 40
0 0 1 0 0 At bound 0 d3+ 41
0 0 0 0 0 Basic 0.67 ds- 42
0.68 0 0 -11 0 At bound 0 d4+ 43
-0.68 0 0 -1.22 0 At bound 0 da- 44
0 1 0 0 0 At bound 0 ds5+ 45
0 0 0 0 0 Basic 0.2 ds- 46
1 0 0 0 0 At bound 0 d6+ 47
0 0 0 0 0 Basic 0.22 de- 48
-3.05 0 0 -5.5 0 At bound 0 d+7 49
3.05 0 0 55 0 At bound 0 d-7 50

0 Gl= Minimize | Goal 1:

0 G2 = Minimize | Goal 2:

0 G3= Minimize | Goal 3:

0 G4 = Minimize | Goal 4:

0 G5= Minimize | Goal 5:

0.22 G6 = Minimize | Goal 6:

0 G7= Minimize | Goal 7:
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