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PED®EPAT
Juninomuas pabota, 38 c., 10 puc., 7 UICTOYHUKOB

[IOPT®EJIb ®UMHAHCOBBIX HNHCTPYMEHTOB. ®YHKIHMA IIOTEPD,
3AJJAYA JIMHEMHOT'O  TIPOTPAMMHMPOBAHUS.  ITOCTPOEHUE
OIITUMAJIBHOI'O ITOPT®EJISI HA OCHOBE NCTOPUMYECKUX TAHHBIX.
OUJIBTP KAJIMAHA, ABTOPEI'PECCHA, I[TOCTPOEHUE
OIITUMAJIBHOI'O ITOPT®EJIA C I[TIPOI'HO3UPOBAHMEM.

Llens pabGoThl - TOCTPOEHHE ONTUMAIBLHOTO TOpThens (UHAHCOBBIX
WHCTPYMEHTOB KaK Ha OCHOBE HMCTOPUYECKUX JIaHHBIX B JUHAMHUKE, TaK U C
NPUMEHEHUEM MPOTHO3UPOBAHUS, pa3zpaboTKa MPOTrpaMMHOrO OOECICUeHHS IS
MOCTABJICHHOW 3aJ]a4¥ ¥ POBEJACHUE YUCICHHBIX SKCIIEPUMEHTOB.

OOBEKTOM HCCIIeIOBAHUS ABISETCS MOPThEnb (PUHAHCOBBIX HHCTPYMEHTOB.

PesynbpraToM paboTHI SIBISETCS adrOPUTM PEIICHHS 3aJa4d ONTHMH3AIUN
noptdens (UHAHCOBBIX HMHCTPYMEHTOB IIPH HCIOJB30BAHUM MaKCUMaJIbHOM
GYHKIIMK TOTEeph B KadecTBE (PYHKIMM PHUCKA, ObUIM IOJYYEHBI PE3YIbTaThl
pelieHus il UCTOPUYECKUX JAHHBIX KaK Ha BCEM IPOMEKYTKE, TaK U B BHUJIE
JUHAMHYecKoro mporecca. beur nmpumenen ¢buibtp Kanmana st JOCTHOKEHUS
TpedyemMoro ypoBHs GpuiabTpanuu u u3dasiaeHus ot myMoB. [locTaBieHa u pemieHa
3a/laua TOCTPOCHHSI ONTUMAIBHOTO MOpT(eENs C MNpeacka3aHMeM Ha OCHOBE
MCTOPUYECKUX JIaHHBIX M JAHHBIX, MPEIBAPUTEILHO 00paOOTaHHBIX (DUIBTPOM
Kanmana.



ABSTRACT
Graduation work, 38 p., 10 fig., 7 sources.

PORTFOLIO OF FINANCIAL INSTRUMENTS. LOSS FUNCTION,
LINEAR PROGRAMMING TASK. BUILDING AN OPTIMAL PORTFOLIO
BASED ON HISTORICAL DATA. KALMAN FILTER, AUTOREGRESSION,
BUILDING AN OPTIMAL PORTFOLIO WITH FORECASTING.

The aim of work is to build an optimal portfolio of financial instruments both
based on historical data in dynamics and using forecasting, develop software for the
task and conduct numerical experiments.

The object of the research is a portfolio of financial instruments.

The result of work is an algorithm for solving the problem of optimizing a
portfolio of financial instruments using the maximum loss function as a risk
function; the results of the solution were obtained for historical data both over the
entire interval and in the form of a dynamic process. A Kalman filter was applied to
achieve the required filtering level and get rid of noise. The problem of constructing
an optimal portfolio with prediction based on historical data and data pre-processed
by the Kalman filter has been posed and solved.



