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PEDOEPAT

Marucrepckasi aucceprarnus, 43 crpanunbl, 10 pucyukos, 5 Tadsmui, 1
MIPUJIOYKEHTE.

Kimouesbie ciioBa: [IOPTOEJIBHAA TEOPUA, MHBECTULINN, AK-
TUBEI, BAJIIOTHI, KPUIITOBAJIIOTHI, CPEAHE-TNCIIEPUCYOHHBIN
AHAJING, TPOI'HO3MPOBAHNE BPEMEHHBIX PA/10OB, JIOXOJIHOCTBD,
ABTOPEI'PECCHUA, MAIIIMHHOE OBYYHUE, BUPZKA.

Ilesb paboThI: uccie10BaTh Ha peaJbHbIX JAHHBIX 3(PPEKTUBHOCTL METO-
JIOB OIIEHKM CpeJIHel 0yK11aeMOil JIOXOIHOCTH B TOPTdebHOI Teopun MapkoBura.

OO6beKT mccae/I0BaHMsI: METOIbI TPOTHO3MPOBAHUS CpeHel TOXOTHOCTH,
noprdesbHast TeOPHs.

IIpeamer mucciaenoBanusi: 3pOEKTUBHOCTL METOJIOB ONEHKU CpeaHeil 10-
XOJTHOCTHU W OIEHKa JIOXOJIHOCTEN COOTBECTBYIOIIMX MOPTeEeit.

MeTo/b1 nCccJIeJOBAHMSI: METO/IbI TEOPUH BEPOSITHOCTEH, MaTeMaTHIeCKO
CTATUCTUKN U BPEMEHHBIX PsJI0B, METOIBI PETPECCUOHHOTO aHAJN3a, METO/IbI Ma-
IIIHHOT'O 00y YeHUsI.

PesynbTaTbl paboThI: Ipe//I02KeHbl METO/IbI OIIEHKH CPETHIX JIOXOTHOCTE
aKTUBOB. Ha pea/ibHbIX JaHHBIX UCCIET0BAHBI JIOXOIHOCTH COOTBECTBYIOIIIX ITOPT-
deteit. Brimonena nporpaMMuast peagn3aii aJrOPUTMOB 10 OMPEIETEHIIO ONTH-
MaJIbHBIX ITOPTdeieil 1 OIeHKa X JOXOIHOCTEI .

O6sacTu npuMeHeHUs : (POHIOBbIE, BAJTIOTHBIE, KPUIITOBAIIOTHBIE OMPIKU.

I/IHBGCTI/IHI/IOHHBIG ITPOEKTDLI, CTpaXOBaHUE.



ABSTRACT

Master thesis, 43 pages, 10 figures, 5 tables, 1 application.

Keywords: PORTFOLIO THEORY, INVESTMENTS, ASSETS,
CURRENCIES, CRYPTOCURRENCIES, MEAN-VARIANCE ANALYSIS,
TIME SERIES FORECASTING, RETURN, AUTOREGRESSION, MACHINE
LEARNING, STOCK EXCHANGE.

The aim: to investigate the effectiveness of methods for estimating the
average expected return in Markowitz’s portfolio theory on real data.

The object: methods for forecasting average returns, portfolio theory.

Research methods: methods of probability theory, mathematical statistics
and time series, methods of regression analysis, methods of machine learning.

The results: Methods for estimating average assets returns are proposed.
The returns of the corresponding portfolios are studied using real data. A software
implementation of algorithms for determining optimal portfolios and estimating
their returns is completed.

Application: stock, currency, cryptocurrency exchanges. Investment

projects, insurance.



