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Abstract
One of the main causes of financial crises is the inability to manage the resulting
financial risks either through individual investments or investments in the portfolio ;
This study dealt with the issue of portfolio risk management using examples
programs, either minimizing risk or maximzing return , On this basis, a sample of
the shares of the banking sector in the Dubai financial market was selected from
23 february 2021 to 23 may2(022 and the quadratic programming model was used ,
which is one of the main branches of non Ilinear programming.
The results of this study concluded that the examples models have contributed to
reducing the risks of the financial, under study and also contributed to improving the
performance of the portfolio when using performance model beta and alpha tracking

error sharp.treynor

Keywords: financial portfolio ,examples models , quadratic programming , Dubai

financial market.
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Gl

sylalie il cold Bl dall V) 101 a8y alal

optimal weights:
AJBEMK AML K =i EMED GFH ITHMR  SALAM
0.2381 00,0091 00,3805 0.1700 0,0290 00,0039 0.1684

objective Measure:

Stobew
0. 008376
sylalie il cold Bl Zsall 03O0 5 kalaally dilall 102 a8, Gadall
Console Terminal Jobs
R R411 . ¢

= LOw) BYE mu
[.1]
[1,] 0.001573305
>osqrotOw) %% covomatrix B¥E w)

[.1]
[1,] o.01190123
>
gle Jeb il Bl dll gV :03 &8, Galall
Console Terminal Jobs
R ﬁdJJ Ty

- - B e e R — i — e m = == e R R

optimal weights:
AJEBME  AMLE DIES EMED GFH ITHMR SALAM
0,028 0,938 0,000 0,000 Q,000 Q,002 0,032

objective Measures:

Mmean
0.00452
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Console Terminal Jobs

R R411 . -/

= T{w2) B9 mu
[.1]
[1,] 0.004319630
> osqroftiw2]) BWE covomatrix ¥R w)

[.1]
[1,] 0.001778107
= OpT55s
1Y) andi 105 a8 3alall
Console  Terminal Jobs
R RA11 . =f

> Beta_war_pD
portfolio.returns portfolio.returns.1l portfolio.returns.2

Beta: INDEX 0. 80l5282 0.4445559 0.6559209

> Alpha_wvar_D
portfolio.returns portfolio.returns.1l portfolio.returns.2

Alpha: INDExX 0. 0002752803 0. 003819504 0. 00085359007
= DPL55h

Console Terminal Jobs

R R411 . -}

> Treynor_var_d
portfolio.returns portfolio.returns.l portfolio.returns. 2

Treynor Ratio: INDEX 0.001270165 0.0075844153 0.002062784

- e+ ECC
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