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Abstract:

The research aims to evaluation the performance of the investment portfolio using a
systematic scientific method capable of calculating the return and risk of the portfolio. The
Jensen Measure will be used to evaluate the performance of the portfolios. The study
sample. An investment portfolio within its activities represented by the Bank of Baghdad
portfolio and the Kurdistan Bank portfolio. The research has based on the premise that
(measuring the performance of the portfolio according to the Jensen Measure results in
objective results about the performance of the study sample portfolios). The research
concludes to many conclusions including: the most important of which is that the
investments of the three portfolios in the study sample are characterized by naive and
unstudied diversity, which caused them additional risks that were supposed to be eliminated
by good diversity. The reason is due to the high beta of the portfolio and the decrease in its
returns over the study period (2013-2020),the most prominent recommendations were the
need to pay attention to the evaluation process as it is an urgent necessity in the investment
process because it gives a clear vision about the feasibility of the investment. Portfolio
investments and the size of the risks it faces.

Keywords: investment portfolio, return, risk, systemic and unsystematic risk, Jensen
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