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PE®EPAT

Jlunnomnan paboma, 74 crpanuiibl, 25 pUCyHKOB, 18 TabnuI, 9 UCTOYHUKOB,
4 NpUNOKEHHUS.

Knioueswie crosa: TIOJIX0OJ] MAPKOBULIA, [IOPT®EJIb UHBECTULINMN,
DOOEKTUBHBIN [TOPTOEJDb, YOPEKTUBHAS T'PAHULIA, ®AKTOPHBIN
AHAJIN3, PEI'PECCMOHHAA MOJEJIb, METOJ, HAMMEHBIINX
KBAJIPATOB, TEXHUYECKUI AHAJIM3, TPEHJ, TEXHUWYECKUN
NMHINKATOP, OCHWUIATOP, CKOJIB3AILIAA CPEIHASA, HWHIEKC
OTHOCUTEJILHON CWJIbI, AJIAIITUBHAS CKOJIB3SILIAS CPEJIHASA
KAYOMAHA, OUJIbTPALIUS KAYDOMAHA, 3AKOHbBI PACIIPEJAEJIEHUS
BEPOSITHOCTEN, TOPTOBAS CTPATEI'MSL.

Oo0vexkm uccnedoéanusn’. BamOTHBIA PBIHOK.

Ilpeomem wuccneoosanusa. METOABl ONTHMAJIBHOIO WHBECTHUPOBAHHS HA
BAJIFOTHOM PBIHKE.

Ilenv pabomwi: W3y4YeHUE PA3NUYHBIX TMOAXOJOB K ONTHMAJIbHOMY
WHBECTUPOBAHUIO HAa  BaJIIOTHOM  pBIHKE, OIIEHKAa HX  HWHBECTUIMOHHOMN
MPUBJICKATEILHOCTH.

Memoowvl uccnedosanus. METONBl TEOPUU BEPOSITHOCTEM, MATEMATUYECKOU
CTaTUCTUKH, (PMHAHCOBOM MaTEMAaTUKH, aHAJIU3 TPAPHUKOB.

Pezynomam: ananu3 mnonaxoga MapkoBHIla TOCTPOEHUS ONTHUMAIBHOTO
noptdens WHBECTULUN, aHAIU3 J(PPEKTUBHOCTH TPUMEHEHHUS HHCTPYMEHTOB
(aKTOPHOTO U TEXHUYECKOTO aHAJIM3a HA BAJIFOTHOM PBIHKE, aHAJIN3 paclpeaesIeHui
JUIUTENIbBHOCTEH TMEpPUOJIOB pPOCTa M TaJCHMS LEHbl aKThBa MJiA MOCTPOCHHMS
ONTUMAaJIbHOM TOPTOBOW CTPATETHUHU.

Oonacmo npumenenusn: GOHAOBBIA PHIHOK, MHBECTUIIMOHHAS JEATEIbHOCTD.



ABSTRACT
Graduate work, 74 pages, 25 figures, 18 tables, 9 sources, 4 applications.

Key words: MARKOWITZ APPROACH, INVESTMENT PORTFOLIO,
EFFECTIVE PORTFOLIO, EFFECTIVE FRONTIER, FACTOR ANALYSIS,
REGRESSION MODEL, LEAST SQUARES METHOD, TECHNICAL
ANALYSIS, TREND, TECHNICAL INDICATOR, OSCILLATOR, MOVING
AVERAGE, RELATIVE STRENGTH INDEX, KAUFMAN ADAPTIVE MOVING
AVERAGE, KAUFMAN FILTERING, PROBABILITY DISTRIBUTION LAWS,
TRADING STRATEGY.

Object of study: foreign exchange market.

Subject of study: methods of optimal investment in the foreign exchange
market.

Objective: study of various approaches to optimal investment in the foreign
exchange market, assessment of their investment attractiveness.

Methods of research: methods of probability theory, mathematical statistics,
financial mathematics, graph analysis.

Result: analysis of the Markowitz portfolio theory, analysis of the factor and
technical analysis tools effectiveness in the foreign exchange market, analysis of
distributions of the durations of periods of growth and decline of an asset price for an
optimal trading strategy building.

The field of application: stock market, investment activities.



