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ÀÍÍÎÒÀÖÈß

Äèïëîìíàÿ ðàáîòà: 43ñ., 17 ðèñ., 10 èñòî÷íèêîâ, 1 ïðèë.

Êëþ÷åâûå ñëîâà: ÎÏÒÈÌÀËÜÍÎÅ ÓÏÐÀÂËÅÍÈÅ, ÏÎÐÒÔÅËÜ ÔÈÍÀÍÑÎ-

ÂÛÕ ÈÍÑÒÐÓÌÅÍÒÎÂ, ÊÐÈÂÀß ÝÔÔÅÊÒÈÂÍÎÑÒÈ, ÎÃÐÀÍÈ×ÅÍÈß, ÄÎÕÎÄ-

ÍÎÑÒÜ, ÑÐÅÄÍßß ÔÓÍÊÖÈß ÏÎÒÅÐÜ, ÌÀÊÑÈÌÀËÜÍÀß ÔÓÍÊÖÈß ÏÎÒÅÐÜ,

ÀËÃÎÐÈÒÌ

Îáúåêò èññëåäîâàíèÿ: Ïîðòôåëü èíâåñòèöèîííûõ èíñòðóìåíòîâ.
Öåëü èññëåäîâàíèÿ: Ðåøåíèå çàäà÷è ìàêñèìèçàöèè ñðåäíåãîäîâîé äîõîäíîñòè

ïîðòôåëÿ ôèíàíñîâûõ èíñòðóìåíòîâ ñ îãðàíè÷åíèåì íà ôóíêöèþ ïîòåðü, ïðîâåäåíèå ÷èñ-

ëåííûõ ýêñïåðèìåíòîâ è ïðîãðàììíàÿ ðåàëèçàöèÿ àëãîðèòìà.

Çàäà÷è èññëåäîâàíèÿ: Ïðîâåñòè àíàëèç îñíîâíûõ èññëåäîâàíèé ïî òåìå ðàáîòû.

Îïðåäåëèòü êðóã îñíîâíûõ ïîíÿòèé è îïðåäåëåíèé, èñïîëüçóåìûõ â èññëåäîâàíèè. Ñôîð-

ìóëèðîâàòü çàäà÷ó îïòèìàëüíîãî óïðàâëåíèÿ ïîðòôåëåì ETF. Ïðîâåñòè ÷èñëåííûå ýêñ-

ïåðèìåíòû â ñðåäå Matlab. Ïîñòðîèòü êðèâûå ýôôåêòèâíîñòè.

Ïîëó÷åííûå ðåçóëüòàòû è èõ íîâèçíà: Ïðåäëîæåíû è ðåàëèçîâàíû ìåòîäû ëè-

íåéíîãî ïðîãðàììèðîâàíèÿ â ïîñòðîåíèè îïòèìàëüíîãî ïîðòôåëÿ ôèíàíñîâûõ èíñòðóìåí-

òîâ â ñðåäå Matlab.

Îáëàñòü âîçìîæíîãî ïðàêòè÷åñêîãî ïðèìåíåíèÿ: Èíâåñòèöèè, áàíêîâñêàÿ
ñôåðà, ñòðàõîâàÿ ñôåðà.

Àâòîð ðàáîòû ïîäòâåðæäàåò, ÷òî ïðèâåäåííûé â íåé ðàñ÷åòíî-àíàëèòè÷åñêèé ìàòå-

ðèàë ïðàâèëüíî è îáúåêòèâíî îòðàæàåò ñîñòîÿíèå èññëåäóåìîãî ïðîöåññà, à âñå çàèìñòâî-

âàííûå èç ëèòåðàòóðíûõ è äðóãèõ èñòî÷íèêîâ òåîðåòè÷åñêèå, ìåòîäîëîãè÷åñêèå è ìåòî-

äè÷åñêèå ïîëîæåíèÿ è êîíöåïöèè ñîïðîâîæäàþòñÿ ññûëêàìè íà èõ àâòîðîâ.

(ïîäïèñü ñòóäåíòà)



ANNOTATION

Degree paper: 43p., 17 ill., 10 sources, 1 app.

Key words: OPTIMAL CONTROL, PORTFOLIO OF FINANCIAL INSTRUMENTS,

EFFICIENCY CURVE, CONSTRAINTS, RETURN, AVERAGE DRAWDOWN FUNCTION,

MAXIMUM DRAWDOWN FUNCTION, ALGORITHM

Object of research: Portfolio of investment instruments.
Purpose of research: Solving the problem of maximizing the average annual return of

a portfolio of �nancial instruments with a restriction on the drawdown functions, conducting

numerical experiments and software implementation of the algorithm.

Research goals: Analyze the main research on the topic of the work. Determine the range
of basic concepts and de�nitions used in the study. Formulate the task of optimal management of

the ETF portfolio. Conduct numerical experiments in the Matlab environment. Build e�ciency

curves.

Obtained results and their novelty: Linear programming methods are proposed and
implemented in the construction of the optimal portfolio of �nancial instruments in the Matlab

environment.

Area of possible practical application: Investments, banking, insurance industry.

The author of the work con�rms that computational and analytical material presented in it

correctly and objectively reproduces the picture of investigated process, and all the theoretical,

methodological and methodical positions and concepts borrowed from literary and other sources

are given references to their authors.
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