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PE®EPAT

Junnomuas pabota, 36 c., 23 puc., 5 Tadn., 1 npui., 9 ICTOYHUKOB

[HOPTO®EJIb ®NUHAHCOBLIX MHCTPYMEHTOB, ®YHKIWA TIOTEPD,
®VHKIIMU PHCKA, 3AJIAUM JIMHEMHOI'O IIPOTPAMMMPOBAHNS,
I'PAHULA DODPEKTUBHOCTU

OObexT uccnenoBanus — noptdens (GUHAHCOBBIX HHCTPYMEHTOB.

Ilenbp paboTel — pelleHre 3ajady MakKCHUMHU3alUU CPEIHEro roJO0BOr0 J10XO0/a
noptdenss (QUHAHCOBBIX HMHCTPYMEHTOB TpU  OrpaHUYEHUHM Ha  (YHKIUH
MaKCHUMAaJIbHBIX U CPeIHUX mnortepb. PazpaboTka mporpammHoro obecreueHus s
NOCTAaBJIEHHBIX 33]1a4 ¥ IPOBEACHUE YUCIEHHBIX 3KCIIEPUMEHTOB.

PesynpraTamu paboThl SBISIOTCA AITOPUTMbI PEIICHUS 3a/lay ONTUMHU3ALMIH
noptdenss (QUHAHCOBBIX HMHCTPYMEHTOB TpU OrPAHMYEHUU Ha  (QyHKIHUH
MaKCHUMAaJIbHBIX W CpPEJHUX IMOTepb, ONTUMAIBHO C(HOPMHUPOBAHHBIE TMOPTQETH
(MHAHCOBBIX MHCTPYMEHTOB C COOTBETCTBYIOUIUMHU JTOXOJHOCTSIMHU, MOCTPOCHHbBIE
rpaHuiibl 3P HEeKTUBHOCTEH.

OO6nacTbi0 MPUMEHEHHUS SBJISIOTCS (POHIOBBIE PHIHKU IIEHHBIX OyMmar.



PODEPAT

Jpimiomuas padora 36 c., 23 man., 5 tab., 1 gaza., 9 kpbIHi.

[IAPT®EJIb ®IHAHCABBIX IHCTPYMDHTAY, ®OVHKI[BII CTPAT,
®VYHKLIBII PBI3BIKI, 3AJJAUbI JIIHEMHAT'A TIPATPAMABAHHS, MEXA
DOOEKTBIYHACII

AG’exT nacienBaHHs — napTdenb piHaHCABBIX THCTPYMAIHTAY .

MbTta — pammHHe 3a/1ad MakciMizallbll CSpdHAra rajaBora Jaxoay naprdens
(1HaHCABBIX I1HCTPYMAHTAy Npbl aOMexaBaHHI HAa (PYHKIBI MaKCIMAJIbHBIX H
cspaHIX cTpat. Pacnpanoyka nparpaMHara 3a0ecrsiusHHs 71 acTayJIeHbIX 3a1a4 1
NpaBsiA3€HHE JIKaBbIX IKCIIEPHIMEHTAY.

BoiHikami mpanpl 3'Syisionia aiarapbiTMbl palIdHHS 3ajad  anThIMi3allbli
naptdens piHaHCABBIX IHCTPYMEHTAY MPbl aOMekaBaHH1 Ha (DYHKIIbII MaKCIMaJIbHBIX
1 CIP3IHIX CTpAaT, anThiMajibHa capMaBaHbls mapTdeni piHaHCABBIX IHCTPYMEHTAY 3
aJimaBeIHBIMI JIaXOHACII, a0y JaBaHblsd MsKbI Y(PEKTHIYHACIII.

Bob6nacito yxpiBanHs 3'sysronia GOHIaBbIs PhIHKI KAIITOYHBIX Marnep.



ABSTRACT

Diploma work, 36 p., 23 fig., 5 tab., 1 attach., 9 sources

PORTFOLIO OF FINANCIAL INSTRUMENTS, DRAWDOWN
FUNCTIONS, RISK FUNCTIONS, LINEAR PROGRAMMING PROBLEMS,
EFFICIENT FRONTIER

The object of study is a portfolio of financial instruments.

The objective of the work is to solve the maximization problem of the average
annual income of a portfolio of financial instruments while limiting the maximum and
average loss functions. The development of a solution to solve set problems,
conduction of numerical experiments.

The results of the work are the algorithms for solving optimization problems of
the average annual income of a portfolio of financial instruments while limiting the
maximum and average loss functions, optimally formed portfolios of financial
instruments, constructed corresponding efficient frontiers.

The field of application is stock markets.



