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OBILIAA XAPAKTEPUCTHUKA PABOTbI

Marucrepckas aucceptanus, 58 ctp, 1 Tabsn., 17 puc., 8 nuctunros, 10
UCTOYHUKOB

Kuarwuessie ciaoBa: [IOPTOEJIb BAJIIOTHBIX BKIIAIOB, ITOAXO/
MAPKOBUILA, DOOPEKTUBHAA I'PAHULIA, BUYAJIM3ALNA JAHHBIX.

O0beKT uccjaegoBanus: nNopTean BaTIOTHRIX BKJIAI0B U MeToJ MapKkoBuIa,
IPUMEHSIEMBIH [T yIIPaBJICHUS HMH.

Iear padorbl: uccnenoBaTb MW ONTUMHU3UPOBATH IPOLIECC YIIPABICHUSA
nopT¢eneM BaIFOTHBIX BKJIAJIOB.

Mertoabl  HMcCCIeIOBAHUA:  METOABI  MAaTEMaTHYE€CKOM  CTAaTUCTHUKHU,
IPOTPaMMHUPOBAHUE, BU3YAIN3ALNs TAHHBIX.

Pe3yabrar padoThl: OTUET /JIsI BU3YaJIbHOTO aHaldW3a WHBECTUIIMOHHOMU
NeATEeTLHOCTH, POTpaMMHUpyeMasi CUCTEMa MOHUTOPUHTA YIIpaBJIeHUs mopTderem
BAJIFOTHBIX BKJIAJIOB.

Oo6s1acTh NpMeHeHHs Pe3yJIbTATOB: UHBECTULIMOHHAS JIESITEIIbHOCTD.



ATI'YJIBHAS XAPAKTAPBICTBIKA PABOTbI

Maricrapckas npicepranpis, 58 ctap, 1 Tabm., 17 man., 8 mictearay, 10 KpeIHils!

KitouaBeisi c10Bb; TIAPTOEJL BAJTIOTHBIX VKIIAZAY, TIAJBIXO]I
MAPKOBHIIA, DOEKTBIVHA ST MSTKA, BI3YAJI3ALBIS IAI3EHBIX.

A0'ekT naciaenaBaHHsl: napTdeni BaJIOTHBIX YKIaaay 1 Mmetaa MapkoBuiia, sKi
Y KbIBaella i KipaBaHHS 1MI.

MbsTa mpaunbl: gacielaBailb 1 anTbIMi3aBallb MIpaldC KipaBaHHS mnapTdereM
BAIFOTHBIX YKJIAAy.

MeTtaabl 1acjieaBaHHs: METa bl MAaTIMATBIYHAN CTATHICTHIKI, IparpaMaBaHHe,
Bi3yauTi3albls 1aJ13€HbIX.

Boinik mpaunsl: crpaBaznady Ui BidyajbHara aHaii3dy 1HBECTBILbIMHAN
n3erHacty, [IparpaMmyemsl cicTaMa MaHITOPBIHTY KipaBaHHS mapTdeneM BaTIOTHBIX
yKJIaaay.

Boo0Jsacub npbIMsiHEHHSI BbIHIKAY: 1HBECTHIIbINHAS J3€HACIb.



GENERAL DESCRIPTION OF WORK
Master's dissertation, 55 pages, 1 table, 17 figures, 8 listings, 10 sources

Key words: PORTFOLIO OF CURRENCY DEPOSITS, MARKOWITZ
THEORY, EFFECTIVE FRONTIER, DATA VISUALIZATION.

Object of study: portfolios of currency deposits and the Markowitz method used
to manage them.

Objective: to study and optimize the process of managing the portfolio of foreign
currency deposits.

Methods of research: methods of mathematical statistics, programming, data
visualization.

Result: a report for visual analysis of investment activity, a programmable
system for monitoring the management of the portfolio of foreign currency deposits.

The field of application: investment activity.
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