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AHHOTAIINA

Junyomuasa pabota: 43c., 17 puc., 10 uctounukon, 1 mpui.

Karouessie caoBa: OIITIMAJIBHOE VYIIPABJ/IEHUE, ITOPT®EJIb PMTHAHCO-
BBIX MTHCTPYMEHTOB, KPUBAA 50OEKTNBHOCTU, OTPAHUYEHUA, JTOXO/I-
HOCTB, CPEJHAA OYHKIIUA TTOTEPH, MAKCUMAJIbBHAA ®YHKIINA [TOTEPB,
AJITOPUTM

O6bekT ucciaenoBanusd: [loprdesb UHBECTUIMOHHBIX HHCTPYMEHTOB.

Llens wucciaemoBamms: Pelrenne 3aJa9u MaKCUMH3AIUNA CPEIHETOJ0BOI TOXOIHOCTH
noprdesst PUHAHCOBBIX HHCTPYMEHTOB C OIPaHHYeHneM Ha (DYHKIHMIO IOTEPh, IIPOBEICHUE TNC-
JIEHHBIX SKCIEPUMEHTOB H IIPOrPAMMHAS PEAJTH3AINA AJITOPUTMA.

3amaum umccaegoBaHud: [IpopecTn aHaan3 OCHOBHBIX WCCJAEI0BaHU MO TeMe paboThi.
OnpeetuTh KPYT OCHOBHBIX IOHATHI M OIpeaeeHuil, UCIOIb3yeMbIX B uccaeaoBanuu. Chop-
MYJIHPOBATDh 3329y ONTHMaIbHOro yrupapiaeHus noprdenem ETF. Ilposectn duciennbie sKc-
nepumMenTsl B cpejie Matlab. I[Toctpours kpusbie apdekTuBHOCTH.

ITony4uyeHnHbIe pe3yabTaThl U UX HOBU3HA: [Ipem/ioyKeHbl U PeajTn30BaHbl METOIbI JIH-
HEHOTO IPOrPAMMHUPOBAHUS B IOCTPOCHUHU ONITUMAIBHOIO MOpTde/isa GpUHAHCOBBIX HHCTPYMEH-
TOB B cpejie Matlab.

O6s1acTh BO3MOXKHOTO IMPAKTUYECKOTO HOpuMeHenus: llnBectunum, OAHKOBCKas
cdepa, crpaxoBas cdepa.

ABTOop paboThl MOATBEPKIAET, YTO NMPUBEJICHHBINH B HEll PACICTHO-aHAJIUTUIECKIH MaTe-
pHAJT TPABIJILHO M OObEKTUBHO OTPaykKaeT COCTOSTHHE MCCIeyeMOTo MPoIecca, a BCe 3aNMCTBO-
BAHHBIC U3 JINTEPATYPHBIX U JPYIUX UCTOYHUKOB TEOPETHYCCKUE, METOJIOJOTUICCKUE U METO-
JUYECKHAE MOJOKEHAA U KOHIETIIAN CONPOBOXKIAIOTCA CCBIIKAMA Ha WX aBTOPOB.

(nommuch cryenra)



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 financial 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 definitions used in the study. Formulate the task of optimal management of
the ETF portfolio. Conduct numerical experiments in the Matlab environment. Build efficiency
curves.

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

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

The author of the work confirms 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.

(Student’s signature)



