BEJIOPYCCKHH I'OCYJIAPCTBEHHBIN YHUBEPCHUTET
3KOHOMMYECKUHN ®AKYJBTET
Kadeapa anaaurnyeckoii IKOHOMUKHU M IKOHOMETPHUKH

AHHOTaNA
K JUIIJIOMHOM paboTe

BbIEOP ONMTUMAJIbHOW CTPYKTYPbI MOPT®ENA AKTUBOB

CEPT'EMYNK APTEM UT'OPEBUY

HayuHblil pykoBOAUTEIB:
JIOKTOP PKOHOMUYECKUX HAYK,
npodeccop Camans C.A.

Mumnck, 2017



PE®EPAT

Pa6ota comepxwut: 60 c., 11 pucynkoB, 10 Tabmum, 13 wHCTOYHWKOB, 2
IIPUIIOKECHUM.

KmtoueBbie cnoBa: I[IOPT®EJIb, AKIOUA, CTPYKTYPA, MOJEJIb,
NMHBECTHULU, PUCK.

[{ens pa®oThI 3aKiTr0UaeTCs B TITyOOKOM HCCIEA0OBAaHUH BOTIpoca (hopMUpOBaHUS
CTPYKTYpbl mOpTdens aKTUBOB M Ha OCHOBE JIaHHBIX 3HaHUW CcHOPMHUPOBATH
noptdenb aKTUBOB.

OOBEKTOM UCCIEIOBAHUS ABJISIETCSI MHBECTUIIMOHHBINA MOPTQEIb.

Meroabl ucciae0BaHus: OOLME METO/Ibl HAYYHOTO TTO3HAHUS, TAKKE KaK METObI
TEOPETUYECKOTO UCCIEAOBAHUS.

B npouecce paboThl OB TOJYYEHBI CIEAYIONIME pe3yJdbTaThl:  ObLIH
yrayOJeHHO UW3y4deHbl Mojaenu QopmupoBaHusi mnoptdens: wmoaens [appu
Mapkosuiia, monaens Jlxeiimca Tobuna u monens biaska-JIurrepmana u Ha OCHOBE
JAHHBIX Mojieliel ObUT ChOPMHUPOBaHBI TOPT(HETH AKTUBOB.

HoBu3Ha moNydyeHHBIX PE3yJIbTATOB  3aKJIOYAEeTCs B  HUCIOJIb30BaHUU
MOJTYYEHHBIX 3HaHUH TIpU (HOPMUPOBAHUU MOPT(PEIIst AKTUBOB

CreneHb BHEAPEHUST W PEKOMEHAAIMU TI0 BHEAPEHUIO TMOJYYEHHBIX
pe3yabTaToOB. JaHHas paboTa peKoMeHayeTcs st OoJiee JeTaibHOro paszbopa
Mozesneld GpopmupoBaHus nopTderns akTUBOB: Monenb ['appu MapkoBuia, Moaenb
Jxerimca ToOuna u monens biaka-JIuTrepmana.

ABTOp paboOTHI MOATBEP)KIAET, YTO paboTa BBIMOJHEHA CAMOCTOSITEIHHO H
MPUBEJACHHBIN B HEH PacUeTHO-aHATUTHYECKUI MaTepHal MPaBUILHO U 0ObEKTUBHO
OTPaXXaeT COCTOSIHUE MCCIIEAYEeMOTO Mpolecca, a BCE 3aUMCTBOBAHHBIE W3
JUTEPATYPHBIX M JPYIHX HCTOYHUKOB TEOPETUYECKUE, METOHOJIOTUUECKUE
ITOJIOKEHHUS M KOHIIEIILINKU COITPOBOKIAKOTCS CChUIIKAMU HA UX aBTOPOB.



ANNOTATION

The work contains: 60 pages, 11 illustration, 10 tables, 13 sources, 2
applications.

Keywords: PORTFOLIO, SHARE, STRUCTURE, MODEL, INVESTMENT,
RISK.

The purpose of the work is to study the issue of formation of the structure of
the asset portfolio and, based on the knowledge data, to form a portfolio of assets.

The object of the research is an investment portfolio

Research methods: general methods of scientific knowledge, such as methods
of theoretical research

In the course of the work, the following results were obtained: models of
portfolio formation were more deeply studied: the Harry Markowitz model, the James
Tobin model and the Black-Litterman model, and based on these models, asset
portfolios were formed

The novelty of the obtained results consists in using the acquired knowledge in
the formation of the asset portfolio

Degree of implementation and recommendations for the implementation of the
results: this work is recommended for a more detailed analysis of models of
formation of the portfolio of assets: the Harry Markowitz model, the James Tobin
model and the Black-Litterman model

The author of the paper confirms that the work was done independently and the
calculation and analytical material presented in it correctly and objectively reflects
the state of the process under investigation, and all theoretical, methodological
positions and concepts borrowed from literary and other sources are accompanied by
references to their authors.



