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PE®EPAT

PabGoTta comepxwut: 67 crtpanui, 5 pucyHkoB, 9 Tabmwm, 8 ¢opmym, 57
VUCTOYHUKOB, 6 IPHUIIOKESHUH.

Kmouesie cmoa: I[EHHBIE BYMATHW, AKIHUSA, ®OHJJOBBIN
PBIHOK,ITOPT®EJIb HEHHbBIX BYMAI, JUBEPCUOUKALINA, PUCK,
JNOXOJJHOCTHD, MOJEJIb [HIAPIIA, MOJIEJIb  MAPKOBUIIA,
DODOEKTUBHAS TPAHULIA.

Lenpto pabOTHI SBISETCS HAXOXKICHHE HAWIYYIIEr0 MOPTQEns HEHHBIX
Oymar Juisi HWHBECTOpa Ha OCHOBE MoJeiad MapkoBulla C IOMOIIBIO
MMUTALMOHHOTO MOJIETUPOBAHHUS.

OOBEKTOM HCCIEAOBaHUS SIBISIOTCS AKIMM  KPYNMHEHWIIMHA MHPOBBIX
KOMIIaHUH.

[IpeameToMm HccieqoBaHUs SABISETCA — METOMBl (POPMHUPOBAHUS MOPTQENs
LEHHBIX OyMar UCCaeayeMbIX KOMITAHHM.

Mertoabl HcclieIOBaHUs: HAyYHbIH CUHTE3, HMUTAIIMIOHHOE MOJIETUPOBAHHUE,
CUCTEMHBIN METOJ, rpaduuecKuil METO 0TOOpaxeHus: HH(pOpMAaIUH.

B nponecce paboThl OB MOJYYEHBI CIEIYIONIUE PE3YJAbTAThl: YTOUHECHBI
MeToabl (opmupoBaHus TnopTdeneldl LEeHHbIX OyMar Ha OCHOBE Mojemei
MapkoBuna u Illapna; co3gaHbl HECKOJIBKO pPAa3iIMYHBIX HHBECTUIIMOHHBIX
nopTdesneit Ha OCHOBE aKIUi HECKOJIbKUX KOMITaHUM.

HoBu3Ha  mOJIydeHHBIX  pE3ylbTaTOB  3aKJIKOYAETCS B METOJIUKE
bopMHpOBaHUS ~ MHBECTULMOHHBIX  MmOpTdesneid, MOo3BOJSAIENd  BbIOpaTh
HaWTy4ylInii nopTdesns cpein Co3JaHHbIX MopTdeel HeHHbIX Oymar.

CreneHb BHEAPEHHS M PEKOMEHJALMU 10 BHEIPEHUIO MOJTYYEHHBIX
pE3yNbTATOB: HCHOJB30BAHME TMOJYYEHHBIX B paboTe pe3ynbTatoB Oyjaer
CIIOCOOCTBOBaTh MpH BBIOOpE HWHBECTOpa HauOojee ONTUMAIbHBIM MOPTQENDH
LEHHBIX Oymar.

ABTOp pabOThl MOATBEPKIAET, YTO pabOTa BHITOJIHEHA CAMOCTOATENBHO U
IIPUBEJACHHBI B HEH pPaCYCTHO-aHAJUTUYECKUM Marepuana IIPaBUIBHO U
OOBEKTUBHO  OTPaXaeT  COCTOSHHME  MCCIEIYyeMOro  Ipouecca, a  Bce
3aMMCTBOBAHHBIC W3 JIMTEPATYPHBIX U JPYIMX HCTOYHUKOB TEOPETUUYECKHUE,
METOI0JIOTUYECKUE
ITOJIOKEHHUS U KOHLIEIILMU COIIPOBOXKIAOTCS CCHUIKAMU HA UX aBTOPOB.




PE®EPAT

[Ipama 3msmrgae: 67 craponak, 5 mamonkay, 9 Ttabmin, 8 dopmyn, 57
KpBIHIIL, 6 JamgaTkay.

Kmouapsist ciosel: KAIIITOYHBIE TTAITEPHI, AKIIBIS, ®OHJ/IABBI
PBIHAK, TIAPT®EJIb KAIIITOVHBIX IIAIIEP, JIBIBEPCI®IKAIIGIS,
PBI3BIKA,ITPBIBITKOBACIIb, MAJIDJIb [IAPIIA, MAJIDJIb
MAPKABIIIA, DOEKTBIYHA S MSKA

Mbrait naj3eHait mparlsl 3’sIyJselina 3Haxo/pKaHHe Haitenmara napTQers
KaIITOYHBIX MamepT ans ¢yHnatapa Ha 0a3e Mmamdiai Mapkasila 3 aamnaMoroi
IMiTaIBIiHATa MaJIdIIIBaHHS.

AG'exTaM jacneaBaHHs 3'SIYIISIONIA aKIbll CYCBETHBIX KaMIlaHii.

[IpanMetnacnenaBanHs3’ syasdmionia  Metaasl  ¢dapMaBaHHs — napTdens
KAIITOYHBIX Marnep KaMIaHii gacieaaBaHHs.

Mertanpl nacineaBaHHs: HAaBYKOBBI CIHTA3, CTATHICTBIYHBI aHaJi3, CICTIMHBI
MeTal, rpad1yHbl META]l aJUIFOCTpaBaHHs 1H(apMaupbIi.

[Taguac pa®oThl ObUTIATPHIMAHBIHACTYIHBISBBIHIKI: yIAKIaJIHEHBl METaJbl
(dapmaBaHHg NapT@ensy KaITOYHBIX Mamep Ha TpyHUE Mamiasy Mapkayua i
[ITapna; cTBOpaHbl HEKaIbKI PO3HBIX 1HBECTHILBIMHBIX NMapTdensy Ha 0a3e akublid
KaMIaHiu.

HaBizHa arpbIMaHBIX BBIHIKAyCKIaAaena Yy MeTOAbIIbl (apMaBaHHS
1HBECTHILIBIMHBIX MapTdesy, sikas na3Bajisie BbIOpallh HalIeNIbl napTQensb CIpoT
CTBOPAHBIX MapT(dessy KaluTOYHBIX Marep.

CryneHpb YKapaHeHHs 1 pAKaMEH/Iallbll 11a YKapaHeHH] aTPbIMAHbBIX BBIHIKAY:
BBIKAPBICTAHHE aTPbIMAHHBIX Yy Mpalbl BbIHIKAY OyJ3€ CHPBISLb MNpPbl BbIOAPHI
dbynaarapa HallOoJel anThIMaJIbHBI NapT@elib KaIITOYHBIX Harmep.

A¥yTtap mpanbl nauBspakae, IITO TMpala BbIKAHAHA CaMacTOWHA 1
npbIBeI3eHbl ¥ €l pasilikoBa-aHAMITHIYHBI MAaTAPBIsT NpaBijibHA 1 a0'eKThIyHA
aJUTIOCTPOYBae CTaH JOCJIEAHAra Impaipcy, a yce 3ama3bl4aHbls 3 JITapaTypHBIX 1
IHIIBIX ~ KPBIHILL TIApITHIUHbISA, METAJaNariyHbll CTAaHOBIIIYA 1 KaHUPIIBI
CynpaBajpKaroiliia cracbuIkaMi Ha iX aytapay.




ANNOTATION

The work contains 67 pages, 5 figures, 9 tables, 8 formula, 57 sources, 6
applications.

Keywords: SECURITIES, SHARE, STOCK MARKET, THE SECURITIES
PORTFOLIO, DIVERSIFICATION, RISK, YIELD, SHARP MODEL,
MARKOWITZ MODEL, THE EFFICIENT FRONTIER.

The purpose of this work is to find the best of the securities portfolio for the
investor based on the Markowitz model with the help of simulation.

The object of the research are the largest shares of global companies.

The subject of the research - the methods of formation of the securities
portfolio investigated companies.

Methods: scientific synthesis, simulation, systematic method, graphical
method for displaying information.

The following results were obtained: refined methods of formation of
portfolios based on models of Markowitz and Sharpe; we created a number of
different investment portfolios based on shares of several companies.

The novelty of the results is the method of formation of investment
portfolios lets you choose among the best portfolio to create a portfolio of
securities.

The degree of implementation and recommendations for the implementation
of the results: the use of obtained results will contribute to the investor in selecting
the optimal portfolio.

The author of the work confirms that the work is done independently and
powered her settlement and analytical materials correctly and objectively reflects
the state of the test process, and all borrowed from literature and other sources of
theoretical, methodological terms and concepts are accompanied by references to
their authors




