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Abstract
The objective of the research is to build the optimal stock portfolio in the Amman
Stock Exchange using the Fama & French model, as well as to identify the multiple
indicator models in building the optimal stock portfolio and to identify the
performance of the investment portfolio using the multiple index model. And the
difficulty of forming the optimal portfolio. The research was based on three sectors
(services sector, industry sector, financial sector) and for the period (2013-2017) |
recommend to search for a set of conclusions:- The results of the research show that
the services sector in the Amman Stock Exchange is the best sector in the Amman
Stock Exchange compared to the industrial sector and the financial sector, where the
service sector achieved the highest return and reasonable risk compared to other
sectors. The research concludes that achieving the best balance between the returns
and risk between The sectors in which investors invest in the Amman Stock Exchange
lead to building an optimal investment portfolio
Key words :- Investment portfolio, Multiple indicator model . Fama &French Index.
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1- Rahim & Mohd , 2006 (Comparison between fama & French model and liquidity

— based three — factor model in predicting the portfolio returns)
Asian academy of management journal of Accounting and finance .vol,2

(Aadaal)l clxilay guil) 8 Agand) e EDN Jalgal) #3015 ( fama & French) =3gai g 45l )
gkt & 2y algaudl e adint Jalse SN Ga cpadsedl sl 38y @ L) Auball sda g
A% A5 (EA ) boxe aly s e ol ((fama & French )z g e dldiage ciliwatS
sl L) Agsiaall dedlly aaall Gl o asi ddsisa (YY) sliw Auhall o3 asfis Wl deays
€ (Yot =Y 0)) G ayadlly an@ill (Yoo =YAAY) g Aol 358 daas 5 aaly agud) lysas
ol o sy aaiall sl zisa of pSl Cyelal dy Aadgia) oUadY) (uld O My dadgie
Iy gt (Kayg Wialle Gumygs & Aglaiall agad) o clatlally sl 1) s andlinall 521

- Jalgall D z3sar b Al gpudl mlial 3yhlie zrad DA (e il



..... W 3L ol e 3 Ladas Ay — Ayl oo oLy 3 ( Fama & French ) oadad Jolgal) Csj,c j\:b s

2- Blanco,2012 (The use of CAPM and fama & French three factor model :portfolio
selection ) journal public municipal finance , vol 1, issue 2.
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4- Chen ,et.al,2017 (The Application in the portfolio of china A- share market with
fama & French five — factor model and the Robust median covariance Matrix)
international journal of finance and management sciences , 2017,5(4) : 222-228
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