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PE®EPAT

Hurimomuas pabota, 51 c., 22 puc., 4 Tadi., 9 HICTOYHUKOB

VITIPABJIEHUE T10 ITPOTHO3UPYIOILEN MOJIEIN, ONTUMAJIBHOE
VYIIPABJIEHUE, ITOPT®EJIbHAA OITTUMUN3ALINA

Obvexmom uccre0oganusi SBISIOTCS MOJETU ONTUMHU3AIMH  BAaJTIOTHOTO
noptdensi, KpUTEpUH TIOCTPOCHUS MOAENEH U pa3Iu4Hble MOAXOABI K HX
MOCTPOCHHUIO.

Llenv pabomel - TPUMEHUTH YNPABICHUE C MPOTHOZUPYIOMIEH MOJEIBIO IS
3ajaun  ontumuzanuu  noptdens. HMcciemoBaTh  pazidyHbIE  MOAXOIBI IS
ONTUMU3AIMU BATIOTHOTO MOPTQhETs.

B XO0Jle peleHus Obula IOCTPOE€HAa MOJENb, MAaKCUMHU3HPYIOLIAs
CTOMMOCTB NMOPT(eis B KOHCUHBIN MEPUO]] BPEMEHU MPU Pa3IMYHBIX TEPMUHAIBHBIX
ycnoBusx U peryispusanusax. [lokasana aeiictBennocs MPC noaxona uist peneHus
3a/au  onTuUMu3anuu noptdens. Onucanbl KPUTEPUU, KOTOPHIM JTOJDKHA
YIAOBJIIETBOPATh MOJENb MPEACKA3aHUsl Kypca IMOKYNKH W TMPOJAXXKH BAIIOTHI JJIs
IIPUMEHMUMOCTH €€ B MOJEIU ITPOTHO3UPOBAHUS.

Pezynemamamu pabomer cTamym MOAXOAbl K MOCTPOCHUIO MOJENeH, KOTOphIe
MOTYT HMCTIOJIh30BaThCA JJIsi 00ECTIEYEHUST MAKCUMU3AIMH 001Iel CTOMMOCTH TTopTders
MpU Pa3IUYHbIX MapamMeTpax, PEryJIUPYIOLIUX PUCKU MOKYNKH U MPOAAKUA BaTIOTHI,
YacTOTy KOHBEpPTallMM BAIIOT U O0OBEM KOHBEPTHUPYEMOW BaliOThl. lcmoap3oBaHue
TEPMUHAIBHBIX OTPAHUYEHUH, TO3BOJISIONINM MPUCIIOCOOUTCS K M3MEHEHUSIM KypCOB
BaJIIOT O€3 OTEPU B CTOMMOCTHU MOPThEIs.



ABSTRACT

Graduation work, 51p., 22 pic., 4 tables, 9 sources

MANAGEMENT BY THE FORECASTING MODEL, OPTIMAL
MANAGEMENT, PORTFOLIO OPTIMIZATION

The object of research is the model for optimizing the foreign exchange
portfolio, the criteria for constructing models and various approaches to their
construction.

The purpose of the work is to apply management with a predictive model for
the portfolio optimization problem. Explore various approaches to optimizing a
foreign exchange portfolio.

In the course of the solution, a model was built that maximizes the value of
the portfolio in a finite period of time under various terminal conditions and
regularizations. An effective MPC approach is shown for solving the portfolio
optimization problem. Criteria are described that a model for predicting the purchase
and sale rate of a currency must meet for its applicability in the forecasting model.

The results of the work were approaches to building models that can be used
to maximize the total value of the portfolio under various parameters regulating the
risks of buying and selling currency, the frequency of currency conversion and the
amount of convertible currency. The use of terminal restrictions, allowing you to
adapt to changes in exchange rates without loss in portfolio value.



