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Abstract

This study aims to analyze the investment orientation in building the
optimal stock portfolio before and after Covid-19 by building the optimal
stock portfolio in the Iragi Stock Exchange on a periodic basis and showing
which stocks entered and which stocks exited from trading in relation to the
stocks listed in the Iraq Stock Exchange. The stock portfolios are built using
the Sharp single index model

In order to analyze the investors’ orientation in building their investment
portfolios, a detailed analysis was conducted of the study sample
represented by 34 companies listed on the Iragi Stock Exchange for the
period from January 2018 to December 2021, which were selected
according to the specified conditions. And some statistical and financial
methods were used, in addition to relying on the EXCEL program and the
SPSS program to extract the effect and the correlation between the study
variables. Accordingly, the study concluded a number of conclusions, the
most important of which are: There is a clear impact of the Covid-19
pandemic on the investment orientation of companies traded and listed on
the Iraqi Stock Exchange.

Keywords: Sharp Single Index Model, COVID-19, Financial Investment.
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