Why did God not create a world in which everyone freely receives Christ and so is saved?1 
There is no such world which is feasible for God. He would have brought such a world into being were this feasible, but in light of the freedom He endowed in man every world realizable by God is a world in which some persons are lost. Given His will to create a world where man is free to will, God must accept that some will be lost. 
Why did God create this world when He knew that so many persons would not receive Christ and would therefore be lost? 
God desired to incorporate as many persons as He could into divine fellowship while minimizing the number of persons whose final state is hell. He therefore chose a world having an optimal balance between the number of the saved and the number of the damned. Given the truth of man’s freedom, it was not feasible for God to bring into being a world having as many saved as, but with no more damned than, the world which actually exists. The joy of the saved should not be precluded by the tragic circumstance of the damnation of many others, for the fate of the damned is the result of their own free choice; God does not force them to reject Him. In fact it is highly likely that those in hell would remain there even if given the chance to go to heaven because they will not willingly submit or surrender to the Lord the one thing that keeps them from heaven. They love their self-righteousness, their superiority over others, their pride, or their focused hatred of others more than they love God. Sins aren’t what separate people from God. People in hell go on hating God and reject Him, continuing in their sin. That’s why hell is eternal. So it isn’t sins that keep people out of heaven and in hell; it is the rejection of God in Christ Jesus. 
Why did God not supply special revelation to persons who, while rejecting the general revelation they do have, would have responded to the gospel of Christ if they had been sufficiently well-informed concerning it? 
There are no such persons. In each world in which they exist God loves and wills the salvation of persons who in the actual world have only general revelation, and He graciously and preveniently solicits their response by His Holy Spirit, but in every world that God could possibly create they freely reject His grace and are lost. If there were anyone who would have responded to the gospel if he had heard it, then God in His love would have brought the gospel to such a person. But God in His providence has so arranged the world that as the gospel spread outward from first century Jerusalem, all who would respond to this gospel, were they to hear it, did and do hear it. Those who have only general revelation and do not respond to it would also not have responded to the gospel had they heard it. Hence, no one is lost because of lack of information due to historical or geographical accident. All who want, or would want, to be saved will be saved.
The above are only possible answers to the questions posed. However this shows that it is not inconsistent in affirming that an all knowing, all powerful, loving God exists and that some people do not receive Christ and are damned. It is our duty to proclaim the gospel to the whole world, trusting that God has so providentially ordered things that through us the good news will be brought to persons who God knew would respond if they heard it. 
One great question to consider is this: for anyone who genuinely has God’s heart and desire that none should perish and all repent and be saved, how should that heart and desire motivate them towards the people who are out there not hearing the gospel. God sent His own Son to die on a cross. What have you done and what will you do to reach the lost?
1 These three questions are distilled from a longer work by Dr. William Lane Craig.
