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In given article the short description of a railway transportation of Ukraine which is subject domain of 
research is resulted. The basic problems of a railway transportation have been stated, their urgency is 
proved, and also existing ways of the decision of the given problems are resulted. Statement of a 
problem is formulated and questions which is planned to solve as a result of research are listed. The 
short description of the information technology chosen for the further algorithmic and program 
realisation is resulted. 
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In this paper we consider the problem of forming the optimal structure of the investment portfolio 
in terms of certainty, based on the traditional approach. This approach is considered based on the model 
of Markowitz and Sharpe. The solution of the problem reduces to solving the problem of constrained 
optimization, where a criterion for determining the income of the investment portfolio is maximized, 
while the second criterion for determining the significance of the risk of loss when investing funds is 
minimized.  

. -
.  

,  
. , . 

,  -
. ,  

 
 

. -
 

 – . -
, -

, , -
. -

,  ,  
. 

 
 

. -


