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PE®EPAT

Jlunnomnan paboma, 65 crpanui, 17 pucynkon, 9 tTabnuil, 14 UCTOYHUKOB,
4 IpUIIOKEHHUS.

Knroueewvie cnosa: MOJIEJIN BPEMEHHBIX PAOB, ITPEJICKA3ZAHUE
BPEMEHHBIX PSIJIOB, BAUECOBCKASI PEIPECCUS, MOJIEJIb
CKPBITOI'O HMCTOYHHUKA, POPMHUPOBAHUE WMHBECTHUIIMOHHOI'O
[IOPT®EJIA, ITIOPT®EJIbHASA TEOPUSA MAPKOBUIIA, TIOCTPOEHUE
[IOPT®EJISI C YYETOM OXUJIAHU MTHBECTOPA

Oo6vexkm uccnedosanusn: noptdebHOE HTHBECTUPOBAHUE.

Ilpeomem  uccnedosanusa:  METOAbl  IOCTPOCHUS  ONTUMAJIBHBIX
WHBECTULIMOHHBIX TOPT(dENel Ha OCHOBE MOJEIMPOBAHMS U MPOTHO3UPOBAHUSA
BPEMEHHBIX PSIOB.

Ilenv pabomwi: paccMOTpEeHUE pa3IMYHBIX MOJEJIEH BPEMEHHBIX PSJIOB,
pacCMOTpPEHHE METOJOB IOCTPOCHHUS ONTHUMAJIBHOIO NOpTQeEns, pa3padoTka
3¢ (HEeKTUBHON TOPrOBOM CTPATETHUU.

Memoowvr uccneooeanus: METObl MATEMATUYECKOW CTATUCTUKH U TEOPUU
BEPOSATHOCTEH.

Pesynbmam: cpaBHEHHE  KJIACCHMUYECKUX TMOJXOAOB  MOJAEIMPOBAHUSA
BPEMEHHBIX DPSJOB W TIOCTPOSHHUS ONTHMAIBHOTO WHBECTHUIIMOHHOTO MOPTQErs,
BBIBOJl JAMHAMHUYECKON TOPTrOBOW CTpaTerW YMIPaBICHUS HWHBECTHIIMOHHBIM
noptdenem.

Oobnacmuio npumenenua sBIAETCA NOPTHEIbHOE HUHBECTUPOBAHUE.



ABSTRACT

Graduate work, 65 pages, 17 figures, 9 tables, 14 sources, 4 applications.

Key words: TIME SERIES MODELS, TIME SERIES FORECAST,
BAYESIAN REGRESSION, LATENT SOURCE MODEL, FORMATION OF
INVESTMENT PORTFOLIO, MARKOWITZ PORTFOLIO THEORY,
FORMATION OF PORTFOLIO WITH INVESTOR PRIOR BELIEFS

Object of study: portfolio investment.

Subject of study: methods of optimal investment portfolios construction
based on modeling and forecasting time series.

Objective: consideration of different time series models, consideration of
methods of optimal investment portfolios construction, development of an
effective trading strategy.

Methods of research: methods of mathematical statistics and probability
theory.

Result: comparison of classical approaches of modeling time series and
constructing optimal investment portfolios, development of a dynamic trading

strategy for managing an investment portfolio.

The field of application is the portfolio investment.



