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PEOEPAT

Huniomuast pabora, 50 c., 12 puc., 10 tabJj., 2 npui., 14 ucrouHukon

Kiouessie ciosa: OINTUMAJIBHBINT OPTOEL, OUHAHCOBBIE
MHCTPYMEHTHI, ®YHKIIAA TOTEPH, YCJIOBHAS OVHKIINS PUC-
KA, TUHENHOE TTIPOTPAMMUPOBAHNE, JTBONCTBEHHBINT METO/I,
SOOEKTUBHAS TPAHUIIA.

OOBbeKT uccaenoBannsg — NopTdeab (PUHAHCOBBIX UHCTPYMEHTOB.

[esib paboThl — MccJieIoBaTh 3aJlady MaKCUMHU3aIlMKU CpeJiHeil TOJ0BOi Ji0-
XOJIHOCTHU TIOpTdesisi (PUHAHCOBBIX UHCTPYMEHTOB 1IPU OIPAHUYEHUN HA 3HAUYCHUE
(QYHKIUHU PUCKA, U IIOCTPOUTH 3P (DEKTUBHBIN AJTOPUTM €€ pelleHus.

Pesynbratamu paboThl SBJISIIOTCA aJTOPUTMbI PEITICHUS 33,1249 OTNTUMU3aINN
noprdesist (PUHAHCOBBIX MHCTPYMEHTOB IHPU OrpaHUYEeHUM Ha (DYHKIMIO PUCKA
péx BugoB(MaxDD, AvDD, CDaR); ampobaiiusi ajJropuT™MoB Jijisi KOHKPETHBIX
JIAHHBIX, MTOCTPOEHKE TPaHuI] A(PMEKTUBHOCTA U KPUBBIX JIOXOHOCTH.

Obaactb npuMeHenust — (puHaHCOBaA cdepa.



ABSTRACT

Diploma work, 50 p., 12 fig., 10 tabl., 2 att., 14 sources.

Keywords: OPTIMAL PORTFOLIO, INANCIAL INSTRUMENTS,
DRAWDOWN  FUNCTION, CONDITIONAL DRAWDOWN-AT-RISK,
LINEAR PROGRAMMING, DUAL METHOD, EFFICIENT PORTFOLIO
FRONTIER.

The object of study is a portfolio of financial instruments.

The objective of the work is to investigate the maximiziation problem of the
average annual yield of a portfolio of financial instruments while limiting the value
of the risk function and to construct an effective algorithm to solve the problem.

The results of the work are the algorithms for optimizing problems of a
portfolio of financial instruments while limiting the risk function of three types
(MaxDD, AvDD, CDaR); the approbation of algorithms for particular data, the
construction of efficient frontiers and yield curves.

Scope - financial industry.



