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ASSESSMENT METHODOLOGY OF INVESTMENT
MANAGEMENT SOFTWARE PACKAGE PERFORMANCE
QUALITY ONSTOCK MARKET

The assessment of the investment sofiware package performance quality
has required the modeling of this sofiware package by quotation time of such
shares as BM, Sity Group, The Walt Disney Company, General Electric on the
rows which were used parallel to the study ofneuronal networks as well as with
the purpose of making a trade decision, based on the results of neuronal
networks forecasting on the stock market.

Before launching the test, it is important to devdop the rules for the
software package, i.e. it is necessary to define the initial investment volume, the
rules of opening and closing positions for each financial instrument, the volume
of open positions, the ratio of the financial instruments in the investment
portflio.

In order to determine all the above described parameters, the following
sequence of actions has been performed:

1. The decision to invest in a certain financial instrument was related to
the expected weekly income of each financial instrument and the weekly risks
of this instrument. If a weekly analysis showed that a negative week was
expected for the instrument, then the investment in such an instrument could not
be done

2. Afier selecting financial instruments for an investment portfolio, the
investment portfolio’s optimization algorithm was used to determine their
specific gravity in the investment portfolio.

3. The decisions to enter a new position and leave the current position
were made on the basis of the results of neuronal networks’ one-day
forecasting. Affer each trade day there was retraining of the neural networks
included inthe software package based on the data received during the day.
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4. Each profitable position was characterized by the increasing volume
of'the open position.

5. After each month of'testing, there occurred a formation of accounts
for transactions, an analysis of the software package efficiency for the possible
adjustment of its parameters.

As a result of the research, a sofftware package for managing a securities
portfolio on the international stock market has been created on the basis of the
algorithms, construction and testing methods of realization of investment
management software packages in the financial instruments ofthe International
Currency Market.
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NPEMMYUIECTBA U HEJOCTATKH .
BHEJAPEHUSA MAPKETHUHI'OBOU NTHHOBAIIMOHHOU
ITPOI'PAMMBI ALBERT

MBbI KpBEM B Beke HH(POPMALMH, CKOPOCTH, CTPEMHTEIBHOTO Pa3BUTHS
TEXHOJIOTHH, YCOBEPILCHCTBOBAHHS MPOTYKTOB U YCIIYT HA PHIHKE M KOHEYHO
Pa3BUTHS METO/IOB VIS IPOABWKEHHUS IIPENOCTABIEIEMBIX TOBapOB. Bee octpee
JUIsL IpeIpUHIMATeNIel CTAaHOBHUTCSL BOIIPOC O NMPOABIKEHUN NIPOIYKIIMH, TaK
KaK PBIHOK IEPEHACHIIEH TOBapaMy M yciayramMu. MapKeTHHI — MOBCIOZLY.
Peknama B pa3HOM CBOEM HCIIOJIHEHHH «aTakyeT» HOTPEOHTENsl CO BCEBO-
3MOXHBIX pecypcoB: MHTepHeT, TeneBU30p, HapyXKHas pekjiama, MOOWIbHBIE
YCTPOWCTBA U T.A.

Takmm o0Opazom, At TOTO, YTOOBI OBITH KOHKYPEHTOCIIOCOOHBIM B
HBIHEIIHHUX yCIIOBUSX COBPEMEHHOTO PHIHKA, HEOOXOANMO NepeCcTpanBaThCs Ha
BHEIPCHHEC WHHOBAIMOHHBIX  TEXHOJIOTMH B  MAapKeTHHI. [ JaBHas
AKOHOMHYECKasi MpoQiieMa COCTOMT B TOM, YTO Cepbe3Hble MHHOBAIIMOHHBIE
TPOAYKTHI, MOTYT TORIEYb 3a COOOH BBITECHEHHE YEIOBEYECKOTO (akTopa
«MapKeToJIora Ha pbIHKE Tpyna. [IpUEITO cuWTarh, YTO WHHOBAIW B
MapKeTHHIe — 3TO BHEIPEHHE KaKoro-IM00 HOBOTO WM CYILECTBEHHO
YIYYILIEHHOTO TpPOXYKTa I IIPOLECca, HOBOTO METOAa OCYLISCTBIICHHS
MapKeTHHTOBOW aKTHBHOCTH WM OPTaHM3AIMOHHBIX HOBAaIMid B OM3HECE,
CO3JlaHUM PabOYMX MECT M T.A. (4TO OTPOKEHO B HOPMATUBHOM JNOKYMEHTE
Opranu3aniy SKOHOMHYECKOTo coTpyanmdectBa U pazputusi (ODCP) u
crartucTrdeckoro 6ropo Espormerickux cooOrects (EBpocTar), H3BECTHOM Kak
«PykoBojctBo Ocno» ). Kak MbI HOHUMaeM 13 OTIpest elICHUsT — BHEAPSI T HyKHO
OTpe/ieNieHHy 0 (DYHKIMIO, KOTOpas IO3BOJIMT IPOJBUrarb Hall IPOIYKT,
OoJiee yCOBEPLICHCTBOBAHHBIMU criocobamu. Ha naHHBIH MOMEHT BpEeMeHH,
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