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Goal Programming for Optimal Distribution of a
Saudi Stock Portfolio

Mohamad K. Hasan and Said I. El-Desouky
Assistant Professor and Professor, Depariment of Quantitative Methods,
College of Administrative Sciences, King Saud University,
Riyadh, Saudi Arabia

(Received 17-11-1413 accepted for publication 14-10-1415 AH.)

Ahstract. This paper presents a goal programming model which can be used to solve the portfolio selection
problem. This model is capable of helping the investor to select the ¢fficient portfolio that satisfies, as best as
possible, his spectrum of investment goals and desires. The model used to allocate the investment portfclio for
a Saudi investor using the available data of Saudi stock market from 1398 to 1410 A.H. The results of this
paper show that the goal programming technique is robust enough to have applicability across the entire range
of investment field.



	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

