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Abstract
Investment portfolio is an important issue in general, particularly after
the recent developments in the world. Investment portfolio uses variety of
financial methods and extraordinary measures in assessing insurance
investment. The purpose is the insurance companies to identify the risks of
each company individually. Additionally, it is to operate a portfolio for each
type of risk in order to help decision makers in avoiding unexpected losses.
This research applies the method of the quadratic programming model in
determining the optimal investment portfolio for the Iraqi private insurance
companies. The reason is because that the normative portfolio theory means
by rational financial decisions which is made by investors to find a balance
between the risks of investment in certain assets. The results indicate that it
is rational to invest in these Iraqi insurance companies: Gulf, AlI-Amin, Al-
Hamraa and Dar al-Salam.
Keywords: Investment Portfolio, Insurance Companies, Iraq Stock Exchange
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