BEJIOPYCCKHWI I'OCYJAPCTBEHHBIV YHUBEPCUTET
daky/abTeT NPUKJIATHON MATEMAaTUKH U HHPOPMATUKH

Kadenpa Teopun BeposiITHOCTENH 1 MATEMATHYECKON CTATUCTUKHU

AHHOTAUMS K IMIUIOMHOM padore

CTOII-JIOCC MOJAEJIb YITIPABJIEHUA PUCKAMHU

TypOun Makcum BsiuecmaBoBuu

Hayunsiit pykoBoautens — noueHT kadenpsl TBUMC OIIMU,
KaHauaaT GU3uKo-MaremMaTuyeckux Hayk, Menenen FOpuit ButanbeBuu

2025



PE®EPAT

Jumiomuas pabota: 52 cTpaHuIlbl, 8 pUCYHKOB, 4 TaOIUIIbI, 7 UICTOUHUKOB,
2 IPUIIOKEHUSL.

KmroueBsie cnoBa: PUCK, MOJEJIb, UHBECTULIMN, CTPATEI'A
CTOII-JIOCC, YITPABJIEHME PUCKOM.

OOBEKT UCCIEeI0BAHUA: CTOI-IOCC CTPATErvs 3allUThl MHBECTULIUN.

Llenb uccneqoBaHus: UCCIEA0BAHNE 3aIIUTHON MHBECTULIMOHHOW CTpaTeruu
CTOI-JIOCC.

MeToapl ucclieOBaHMs: METO/Ibl MAaT€MaTHYE€CKOM CTATUCTUKUA U TEOPHUU
BEPOSATHOCTEN, METO/Ibl MATEMATHUECKOIO aHAJIN3A.

Pesynbrar: mccnepoBaHne 3aBUCHMOCTH PE3yJIbTaTOB MPUMEHEHHUS CTOII-
JIOCC CTpaTeruu OT MapaMeTPOB CTPATETHMH M PHIHOYHOM MOJIEH, ONpENEICHUE UX
ONTHUMAJIBHBIX COOTHOUICHHH, MPOBEpKa KpuUTepueB 3(PGEKTUBHOCTH CTpATETUH
CTOII-JIOCC.

OO0iacThb IMPUMCHCHHA: (bHHaHCOBBIe PBIHKH HHBCCTUIINOHHBIX KOMITaHMH.



POD®EPAT

JpimiomHas mpana: 52 ctapoHki, 8 MamoHKay, 4 TaOmiIel, 7 KPbIHILBI, 2
MPBIKIIA/IaHHI.

KmrouaBeis cnoBel: PBISBIKA, MA/I3JIb, IHBECTBILIBII, CTPATOI'TA
CTOII-JIOCC, KIPABAHHE PBI3BIKA.

AOG'exT macnegaBaHHs: CTOM-JIOCC CTPATATIS aXOBBI 1HBECTHIIIBIN.

Mbara pacienaBaHHS: Jlaciie/laBaHHE axOyHal 1HBECTBIIBIMHAN CTpaTarii
CTOM-JIOCC.

MeTtanpl nacnegaBaHHS: METaJbl MaTAMAThIYHAM CTATBICTBIKI 1 TAIOPHIL
BEparoIHaCIsY, METaIbl MaTAMaThIuYHATa aHAITI3Y.

BriHiKi: fgacienaBaHHE 3ajie)KHACIl BbIHIKAY NPBIMSHEHHS CTOM-JIOCC
CTpararili aj TmapaMmeTpay CcTpaTdrii 1 pbIHKaBail Majdiii, BbI3HAUYPHHE 1X
anThIMAJIBHBIX CYaJHOCIH, MpaBepKa KPBITAPHIAY 3(PEKThIYHACII CTpaTaril CTOI-
Jocc.

Bo6nacup yxpiBaHHS: (DiHAHCABBIS PHIHKI IHBECTHILIBIMHBIX KaMITaHi.



ABSTRACT

Graduate work: 52 pages, 8 figures, 4 tables, 7 sources, 2 applications.

Keywords: RISK, MODEL, INVESTMENT, STOP-LOSS STRATEGY,
RISK MANAGEMENT.

The object of the research: investment protection stop-loss strategy.

The purpose of the research: research on a protective investment stop-loss
strategy.

Methods of research: methods of mathematical statistics and probability
theory processes, mathematical analysis.

Result: investigation of the dependence of the results of the application of
the stop-loss strategy on the parameters of the strategy and market model,
determination of their optimal relationships, proving the criteria for the
effectiveness of the strategy of stop-loss.

Scope of application: financial markets of investment companies.



