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Abstract:

This Study aimed to build and evaluate an optimal investment portfolio using monthly closing prices
of (26) companies listed at Egypt stock Exchange after the completion of their data and met the
conditions of the inspection, within the period of time betweenl/1/2012 and 31/12/2020, we use
minimum variance strategy (MV) to build the portfolio. the optimal portfolio improved by using
multiple objective genetic algorithm, finally using treynor ratio to evaluate the performance of the
portfolios, results of quantitative analysis concluded to the investment portfolio that improved by using
genetic algorithm achieved the highest level of performance; that marks the validity of the genetic
algorithm to building an optimal investment portfolio that guarantees the investor the right tradeoff
between return and risk, in a manner that positively reflects the achievement of the goal of

maximizing his wealth.
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