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The participation of the supply chain in the strategic marketing process to
develop the competitiveness of the enterprise - from installation to practice

- a case study of the Sonatrach complex-

Rabia Bousbia Laiche *
University of EI Oued (Algeria)

2024/07/18 : 5 gy 2024/07/01 sAwr bt gy £2023/12/30 :a5ath gyt

Dshad LI deliall ciagds ¢ Gueall @lailly ¢ Bl dlilis ¢ pebilaw V) sl el bl @¥lxe 2 pciudl auzill pa spaile
e <RI UL cre BN @l dnllas 2 il pslaill ol @alad. Ged | isaidl 5u3a3 2 1550 [es bl oda cusl e APV
fLble dadlas Lgas 5303 AU aSlaasd! uiias 1 13a 6. Leadledl L1 gduadl culilintl g dialesdl opilgall e L szl ee Jalall
e AU ULl spre Gle bl dadlas ol e aaiad Gall alalally @l yall ge cauail) saglyie bl Jax Les cillady |
oo lisd aasd sugae cilyee aid L PYthon eyl 2 cadil (Jglal alea iy peadll lacly casall g 23530 Llle Jolocdl @bl
P uall dxgide Lgisss cablatl 2 il e yon Python s 515n¥1 il Jlees lan Lo Lo ¥ (MU pUABH 2 creulall
§ i slas © to « Pythoniais aluzial LU @bl Judod Gle el 1a 35050, @bl jad e 35kl Lgyad Cols )
| deyd (Whl) Tekad cileluall fagacd! 15 palf @Yl ol Jadi. Busgacadl LIUN B1yo¥l Boww (ro Laline clelics Jiad @gusl
D (sl Digssad! igyall cgill issys (SISC) iy Juanlls olidly slspeSadl 33l i0ys (55a3lu) Dagaadl dupall saawdl
UV g alamialy BB daasl) e Jyaadl J]inlyull aug (STC) Lsgacdl e¥Lai¥l i iy < psd iy slins i0,d |
PGl O (e Ormedll S Gl @ apad ek JBT ol dadally G ey Leby cqld e Glef ol dadsll le sy
P LAl Sl ey ol Gy dnybeall bl ¥y xbgall Sl sall £55lie edlltll Jeds Python alusily shles cise sleslna
P Lo sag cRIUI Ll 5510 jupad 2 juge e Aladme dylail Lm i) Laa¥l Cmdl fia yglai. L dablondl sgim ayasd pe
il il s e gy
5aEall dasl Aadadl st (bl i ¢ gl cige sllaa (gl Hlend il abiall cileleat) |
: .M31, 123, 032 JEL Goiss
i Abstract: With the continuous advancements in the fields of Big Data, Artificial Intelligence, Blockchain, and Deep
i Learning, the financial industry has witnessed significant progress, where these technologies have played a pivotal role
i in enhancing digital finance. These developments contribute to processing the massive amount of financial data while :
i addressing the complexity arising from the inherent laws and random fluctuations in financial models. This has
i complicated financial characteristics and increased the difficulty of effectively handling financial data, emphasizing the
i growing need to adapt to resolutions and studies based on data processing technologies. In the context of financial data, :
i such as high-frequency intraday trading data, stock prices, and trading volumes, the Python programming language has
i proven to offer numerous features that cater to the needs of practitioners in the financial sector, particularly in the field :
i of market finance. Python is characterized by its high computational speed, open-source nature, and excellent data :
i visualization capabilities. This study focuses on analyzing financial data using the Python platform, selecting six stocks
i representing different industries from the Saudi stock market. These stocks include Saudi Basic Industries Corporation
i (SABIC), Saudi Arabian Fertilizer Company (SAFCO), Marafiq (The Power and Water Utility Company for Jubail and
i Yanbu), Saudi Aramco, Luberef (Saudi Aramco Base Oil Company), and Saudi Telecom Company (STC). The study
i aims to obtain the optimal portfolio using two approaches: the first based on the portfolio with the highest Sharpe Ratio
i and the second focused on the portfolio with the lowest experimental variance. Python implements Monte Carlo
i simulations to optimize both approaches. The analyses involve comparing expected returns, standard deviations, and
¢ Sharpe Ratios and evaluating the effective results by defining the efficient frontier of optimal portfolios. The empirical
i analysis clearly highlights the strategic importance of Markowitz's Portfolio Theory in enhancing financial risk
i management in this research. ]

¢ Keywords: Stock price volatility, Monte Carlo simulation, Sharpe ratio, portfolio maximization, efficient frontier.
i Jel Classification Codes : M31, L23, O32.
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Efficient Frontier with random portfolios
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