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Pedepar

Junnomuas pabota, 34 ctpaHuiel, 6 pucyHkoB, 18 wucTouHukos, 1

PUIOKEHUE.

Kirouessbie cnoBa: KOITYJIA, ®YHKIMA, OHEHKA, MOIAEJIMPOBAHMUE,
PACIIPEJIEJIEHME, TEOPEMA CKJISIPA, PUCK, WHBECTULIMOHHBIN
[TIOPT®EJIb.

Obvexm ucciedosanus — MOJICIIMPOBAHUE KOMOMHUPOBAHHOTO PacpeeIeHUs
IIEH JOXOJHOCTH aKTUBOB B MOPTQEe C IMOMOIIBIO KOITYIL.

Llenv pabomer - cmonenUpoOBaTh KOMOWHHUPOBAHHOE paclpellesieHue IIeH
JOXOAHOCTA AaKTHUBOB B MOPTQene C MOMOUIbI0 KOMyJd. 3aTeéM 3TO COBMECTHOE
pacnpezeneHue OyJIeT MCIOJIb30BaThCs IS pacuera cTouMocTd noj puckoM (VaR)

noptders.

B xome pabotbl paccMaTpuBaeTcs METOJ MOJIETUPOBAHMS WHBECTHIIMOHHOTO

noptdesns Ha IpUMeEpe aKIUK ABYX KOMITAHUNA C MOMOIIbIO (DYHKIIMI KOITYJ.

Pesynbratom SBISETCS HAXOXKAEHHE ONTUMAIBHOIO OTHOIIEHHS KOJIMYECTBA
aKIUi BYX Wi 00Jiee KOMIAHUN B MHBECTHUITMOHHOM MOPTQeEne B 3aBUCUMOCTH OT

TOr'0, Ha CKOJIbBKO I'OTOB PUCKOBATh HHBCCTOP.
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The object of the study is modeling the combined distribution of price returns of

assets in a portfolio using copulas.

The purpose of the work is to model the combined distribution of price returns

on assets in a portfolio using copulas. This joint allocation will then be used to

calculate the value at risk (VaR) of the portfolio.

During the work we consider a method for modeling an investment portfolio

using the example of shares of two companies using copula functions.

The result is to find the optimal ratio of the number of shares of two or more
companies in the investment portfolio, depending on how much risk the investor is

willing to take.



