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ONTUMIBAIISL IHBECTUIIMHOIO TMOPT®EJIO 3 JBOX
HE3AJIEZXKHUX AKTHUBIB

VY nonoBiai po3riasHyTO 1HBECTULIMHUIA TOpT(dEb 13 1BOX aKTUBIB 3 MIHIMaJIbHUM
pu3ukoM. AkTHBaMu ciayryioTh 4 tunu miHHux namnepis CHIA. PozpaxoBana
KOpessiiiiHa MaTpulld JJi [UX THUIIB, MOKa3aHa HeKopensiHicTh 1 ta 4 tumis,
AK1 YTBOPIOIOTh ONTUMaiIbHUK mopTdens. OTpuMana Gopmyna ajis HAXOJKEHHS
CTPYKTYpPH ONTUMATBHOTO MOPTQEIO 13 ABOX HE3ATIEHKHUX AKTUBIB.
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OIITUMU3BAIINA HUHBECTHLHMUOHHOI'O IIOPT®EJISA HU3 JIBYX
HE3ABUCHUMbIX AKTUBOB

B noxmame paccMOTpeH ~ HMHBECTHLIMOHHBIM MOpPTHENb U3 ABYX AaKTUBOB C
MUHUMAJIBHBIM PHUCKOM. AKTHBaMU ciyxaT 4 tuna ueHHbix Oymar CIHIA,
Beluncnena — KoppensUMOHHAs  MaTpula JUid  3TUX  TUIOB,  ITOKa3aHa
HEKOppenupoBaHHOCTh 1 v 4  TuNoB, 00pa3yloIMX ONTUMAJIbHBIM TOPTdEb.
[lonyyena ¢opmyna ajii HaXOXIEHUS CTPYKTYpPbl ONTUMAJIBHOIO MopTdens u3
JIBYX HE3aBUCUMBIX aKTHUBOB.
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OPTIMIZATION OF INVESTMENT PORTFOLIO CONSIST OF
INDEPENDENT SECURITIES

In the report is considered the investment portfolio consist of two assets with
minimal risk. The assets are four types of securities of the USA. There are
demonstrated the un-correlation of the 1-st and 4-th types that forming the optimal
portfolio. Receipted the formula for finding the structure of optimal portfolio
consist of independent assets.
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