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ÐÅÔÅÐÀÒ

Äèïëîìíàÿ ðàáîòà, 50 ñ., 12 ðèñ., 10 òàáë., 2 ïðèë., 14 èñòî÷íèêîâ

Êëþ÷åâûå ñëîâà: ÎÏÒÈÌÀËÜÍÛÉ ÏÎÐÒÔÅËÜ, ÔÈÍÀÍÑÎÂÛÅ
ÈÍÑÒÐÓÌÅÍÒÛ, ÔÓÍÊÖÈß ÏÎÒÅÐÜ, ÓÑËÎÂÍÀß ÔÓÍÊÖÈß ÐÈÑ-
ÊÀ, ËÈÍÅÉÍÎÅ ÏÐÎÃÐÀÌÌÈÐÎÂÀÍÈÅ, ÄÂÎÉÑÒÂÅÍÍÛÉ ÌÅÒÎÄ,
ÝÔÔÅÊÒÈÂÍÀß ÃÐÀÍÈÖÀ.

Îáúåêò èññëåäîâàíèÿ � ïîðòôåëü ôèíàíñîâûõ èíñòðóìåíòîâ.
Öåëü ðàáîòû � èññëåäîâàòü çàäà÷ó ìàêñèìèçàöèè ñðåäíåé ãîäîâîé äî-

õîäíîñòè ïîðòôåëÿ ôèíàíñîâûõ èíñòðóìåíòîâ ïðè îãðàíè÷åíèè íà çíà÷åíèå
ôóíêöèè ðèñêà è ïîñòðîèòü ýôôåêòèâíûé àëãîðèòì å¼ ðåøåíèÿ.

Ðåçóëüòàòàìè ðàáîòû ÿâëÿþòñÿ àëãîðèòìû ðåøåíèÿ çàäà÷ îïòèìèçàöèè
ïîðòôåëÿ ôèíàíñîâûõ èíñòðóìåíòîâ ïðè îãðàíè÷åíèè íà ôóíêöèþ ðèñêà
òð¼õ âèäîâ(MaxDD, AvDD, CDaR); àïðîáàöèÿ àëãîðèòìîâ äëÿ êîíêðåòíûõ
äàííûõ, ïîñòðîåíèå ãðàíèö ýôôåêòèâíîñòè è êðèâûõ äîõîäíîñòè.

Îáëàñòü ïðèìåíåíèÿ � ôèíàíñîâàÿ ñôåðà.



ABSTRACT

Diploma work, 50 ð., 12 �g., 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 �nancial instruments.
The objective of the work is to investigate the maximiziation problem of the

average annual yield of a portfolio of �nancial instruments while limiting the value
of the risk function and to construct an e�ective algorithm to solve the problem.

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

Scope - �nancial industry.


