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OBIIAA XAPAKTEPUCTUKA PABOTDI

Kirouessie cnoBa: UHBECTULINUN, JJIOBEPUTEJIBHOE YIIPABJIEHUE,
BOJIATWJIBHOCTbB, JOXOJHOCTDH, AMBEPCUOUKAILINA, T[TOPT®EJIb,
AKTHUBBI, MTHCTPYMEHTBI MHBECTHUPOBAHUA

OO6mbekT uccienoBanus — ETFS pa3nuyHbIx ceKTOPOB MUPOBO 3KOHOMUKH,
KOTOpBIE KOTUPYIOTCSI HA MUPOBBIX (DOHIIOBBIX OMpPIKaX.

[Ipeamer wuccienoBaHuss — aHauu3 (POPMUPOBAHUS HHBECTULMOHHOIO
noptdenss Ha OCHOBAHMM JIBYX pa3JIMYHBIX CTpaTeruil  (exxeMecsyHoOu
nuBepcuUKaM ¢ y4€TOM PHUCKOB U €XKETHEBHOW AuBepcuUKanuu), U
JanbHEWIee CpaBHEHUE TIOMYYEHHBIX pPE3yIbTaTOB C IENbI0 (POPMUPOBAHUS
3¢ ()EKTUBHOTO MHBECTULIMOHHOTO OPT(hEIs.

Lens paboTbl — aHanu3 MeToJOB (opmupoBaHus 3(HPEKTUBHOrO
WHBECTULIMOHHOTO TOPT(hENss Ha pa3BUBAIOIIMXCS (POHIOBBIX PBIHKAX, a TaKkKe
IpOBEpKa  CYXACHHS, 3aKioyallasics B  TOM, UYTO  (OpMHUpPOBaHUE
WHBECTULIMOHHOTO MOPTQEs C eKeTHEBHON TUBepCcU(]PHUKAUEH aKTUBOB SIBISIETCS
0oJiee pauMOHAIBHOM CTpaTerueil, 4em cTpaTerus nepepacrpenciieHUs] aKTUBOB
OJIMH pa3 B MECHII.

B mpouecce paboThl pacKpbITbl TEOPETUUYECKUE M METOAMYECKHUE OCHOBBI
aHanu3a U (GOpMHpPOBaHUS TOPT(Ess MHBECTULUN, MPOBEIAEH aHAIU3 U JaHBI
MaTEMaTUYECKHE TOSICHEHUS M0 KaXJIoMy J3Tanmy (OpMHpOBaHUsA HoOpTdens,
BBIJIBUHYTBl MPEAJIOKEHUS Uil JalJbHEWUILIEro YCOBEPIICHCTBOBAHUS JaHHOU
CUCTEMBI.

Maructepckasi nuccepTanus COCTOMT U3 3 TJ1aB, BBEACHUS, 3aKIOUEHUS U
npuioxkeHuil. Marucrepckas qucceprauusi: 75 c., 8 puc., 17 tabin., 10 dopmyin, 49
VMCTOYHUKOB, 14 IpUIIOKEHHUIA.

O06macTbl0  BO3MOXKHOTO  MPAKTUYECKOTO  MPUMEHEHHUS  SBJISIOTCS
OTE€UYECTBEHHbIE (DMHAHCOBBIE OPraHU3aLINH.

ABTOp pabOThl MOJATBEPKAAET, UTO MPUBEACHHBIN B HEW AHAIMTUYECKUNA U
pacyeTHbIi MaTepuall MPaBUIBHO M OOBEKTUBHO OTPAXAET COCTOSHUE
HCCJIENYEMOT0 BONPOCA, a BCE 3aMMCTBOBAaHHBIE M3 JIMTEPATYpPHBIX U JIPYTUX
VMCTOYHUKOB, TEOPETUYECKUE M METOJIOJIOTMYECKUE TMOJOKEHUS WU KOHIEIIUU
COMPOBOXKIAIOTCS CCHIIKAMH HAa UX aBTOPOB.



GENERAL DESCRIPTION OF WORK
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INVESTMENT

The object of research is ETFs of different sectors of the international
economic systems which are quoted at the stock exchange.

The research subject is the analysis formation of investment portfolio
depending on two strategies (monthly diversification with the analysis of risk factors
and daily diversification), and analysis of the results for the formation effective
investment portfolio.

The target of the research is an analysis of the methods providing on an
effective way of diversification of the investment portfolio at the developing stock
market and testing the judgement that strategy of daily assets diversification is more
efficient than the strategy of monthly assets diversification.

In the process the theoretical and systematic bases of the analysis and
formation of a portfolio of investments were exposed, the analysis was carried out
and mathematical explanations on each stage of formation of a portfolio were given,
proposals for further improvement of this system were made.

The master project consists of three chapters and introduction, conclusion and
application. The master’s thesis: 75 p., 8 pic., 17 tab., 10 formulas, 49 sources, 14
supplements.

The field of possible practical application is native financial organizations.

The author of the work confirms that the analytical and calculated material
given in it correctly and objectively reflects the condition of the studied problems,
and all taken from literary and other sources, theoretical and methodological aspects
and concepts the references of the authors follow.



AT'YJIBHAS XAPAKTAPBICTBIKA PABOTbBI

KmrouaBeie  ciosel:  |HBECTBILBII, JOBEPHAE KIPABAHHE,
BAJIALIJIBHACLIb, [MTPBIBBITKOBACILIb, JIBIBEPCI®IKALIBIA,
[TAPT®EJIb, AKTBIBbI, IHCTPYMEHTHI IHBECTABAHHS

Ab'ext nacnenaBanHs — ETFS po3HbIX cekrapay cycBeTHall SKaHOMIKI, SKIs
KallipyIoIlila Ha CyCBETHBIX (POHAABBIX OipiKax.

[Ipanmer nacnenaBanHs — aHami3 papMipaBaHHs 1HBECTHIIIbIHHATA TAPT(EIIO
Ha aCHOBE JIBYX PO3HBIX T1a TIAJIBIX0JIaX CTPATITisX (IToMecsYHal AbIBepciQiKarbii
3 MNPBIHALIEM Ja YBari phI3bIKay W ITOA3EHHAN AbIBepcidikaipbli), 1 3aThIM
napayHaHHE aTpbIMaHBIX BBIHIKAY 3 MdTal (apmipaBaHHsS 3(eEKThIyHAra
1HBECTHILIbIHATa mapTQeto.

MbTa npansl — aHani3 MeTaaay mna 3adecnssu’HH1 papMipaBaHHs 3()eKThIyHAra
IHBECTHINbIITHATA TTapTQento Ha (GOHIABBIM PBIHKY ¥ cTam3il pasBimis, a Takcama
IpaBepKa MEpKaBaHHSA, IITO IITOA3EHHAae (QapMmipaBaHHE 1HBECTHILbIIHArA
naptdento 3’ ssysiera HaiooIbIIl palbisTHAIbHAN 1HBECTHILBIMHAN CTPATATISAN, YbIM
CTpATAris TOA3EHHAN bIBEpCi(IKALbIl AKTHIBAY .

VY mparpce npatbl pacKpbITHl TIAPITHIYHBIA 1 METAAbIYHBISI ACHOBBI aHAII3Y 1
dbapmipaBanHa napTdens 1HBECTHILBIM, MpaBeA3€HbBl aHam3 1 JaJ3€HbI
MaTAMaThIUHbI TIYMAu3HHI Ia KOXXHaMy Jtany (apmipaBaHHs mnaptTders,
BBUTy4YaHbI MIPANaHOBbI JIJIs Jajeiiara y1ackaHajdeHHsI 1ai3eHail CiICTIMBI.

Marictapckas ApIcepTalbls CKiIafaena 3 3 4acTak, YBII3CHHs, 3aKITFOUIHHS
1 magaTkay. MaricTapckas aeicepranpis. 75 c., 8 man., 17 tabn., 10 ¢opmym, 49
KpbIHiLL, 14 nanaTkay.

Bo6nacito MardybiMara mpakThlyHara MpbIMSHEHHS 3'SYJISIONIA ailublHHBISA
(1HaHCaBBIA apraHi3alpbli.

A¥Tap npaupl naussppKae, ITo OPbIBEI3EHbI Y €1 aHATITBIYHBI 1 Pa3TIKOBBI
MaTaIphIsiI MpaBiibHA 1 a0'eKThIYHA aIJIFOCTPOYBAE CTaH jJacjieBacMara MbITaHHS, a
yce 3ana3bl4anbls 3 JITapaTyPHBIX 1 IHIIBIX KPBIHILL TIAPITHIUHBIS 1 METaAaIar YHbIS
najaX3HHI 1 KaHIPMIBI CypaBajpKarolla CrachbuikaMi Ha 1X ayTapay.



