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PE®EPAT

Junnomuas pabota: 88 crpanui, 11 pucynkos, 49 ¢opmyn, 5 uctouyHukos, 1
MPUIIOKECHUE.

MHBECTUPOBAHHWE, MHBECTUIIMOHHBIN IIOPT®EJIh, YIJIOBOM
IIOPT®EJIb, OIITUMAJIBHBIN [TOPT®EJIb, 3dDPEKTUBHOE MHOXECTBO,
AJITOPUTM TOBHUHA, AJI'OPUTM MAPKOBHUIIA, TIOAXOJ C TOUYKU
3PEHIS OXKUJTAEMOM ITIOJIE3HOCTH, i0S

OO0beKT uccjieI0BaAaHUA: UHBECTUITMOHHBINA MOPTQEIb.

Ilpeamer  Wccie0BaHUA:  MaTEMaTUYECKHUE  MOJEIM  MOCTPOCHUS
WHBECTUIIMOHHOTO TTOPTdes.

Heabr aumiomMHoli padorwl: Hanmucanue I0S npuiaokeHUs I Toa00pa
onTUMaJIbHOTO MopTdess metogoM Mapkosuiia u TobuHa.

MeToabl HCCeA0OBAHUS: TPOrpaMMUPOBaHUE Ha s3bike SWift, MeTosp
TEOPUU BEPOSTHOCTEH, MaTeMaTUYECKOM CTAaTUCTUKHU, (PUHAHCOBOM MaTEeMaTHKH,
METO/Ibl ONITUMH3AIINH, aHAIN3 TPA(UKOB,.

Pe3yabTrarhl  padoThl:  TOTOBOE  MPWIOXKEHHUE  JJIsI  TOCTPOCHUS
WHBECTUIIMOHHBIX MOpTQenel, aHaIu3 pa3IudHbIX XapaKTEPUCTUK B3aUMOJICUCTBUS
aKTUBOB MEXJIy COOOM, aHajau3 XapakTepUCTHK TMopTdens, UCCIeI0BaHNe
HEJIOCTATKOB M MPEUMYIIECTB PA3TUYHBIX MOJICTIEH.

Ob6Jsiacth nmpumMeHeHmsi: ObiToBasi ¢uHaHcOBas cdepa, mpodeccruoHaIbHas

dbunaHcoBas chepa.



ABSTRACT

Graduate work: 88 pages, 11 figures, 49 formuls, 5 sources, 1 application.

INVESTING, INVESTMENT PORTFOLIO, ANGULAR PORTFOLIO,
OPTIMAL PORTFOLIO, EFFECTIVE SET, TOBIN ALGORITHM,
MARKOWITZ ALGORITHM, APPROACH IN TERMS OF EXPECTED
UTILITY, i0S

Object of study: investment portfolio.

Subject of study: mathematical models for building an investment portfolio.

Objective: coding an iOS application for selecting the optimal portfolio using
the Markowitz and Tobin method.

Methods of research: programming in Swift, methods of probability theory,
mathematical statistics, financial mathematics, optimization methods, graph analysis,.

Results: a ready-made application for building investment portfolios,
analyzing various characteristics of the interaction of assets among themselves,
analyzing portfolio characteristics, researching the disadvantages and advantages of
various models.

Area of application: household financial sphere, professional financial sphere.



