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On a Performance of Linear Programming Model for
Individual Investors during Depression in Stock Exchange Market
—Considering Comparison of “Buy and Hold Strategy”

and “Stock Index”—
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Abstract : I attempt to measure a performance of a Linear Programming model developed for
individual stock investors. The model in this paper needs general equipment around personal
computers and it does not need special knowledge of mathematical models. The simulations
are carried out by applying real data to the model’s solutions, and the real data indicate a
depression in stock exchange market in this planning term. The Linear Programming model
can control decrease of investor’s net wealth. The amount of reduction is under half level of
the case that investors did not use the Linear Programming models. But some problems are
rising up from this study. The conclusion of the simulation shows the need of consideration for
investor’s requirement about stock holding and holding rates among stocks.
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