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Abstrakt: V7 piedlozend prtct stadigeme metody vvevarent optinaloiho port-
folin podle teorie Ho ATarkowitze, v prakticke uhizee konstrukee portfolia
podle uvedenc teoric 2 aketl haze indexu PXS0 demonstrujeme mozuosti vy-
uzitl vypocetnibio systéranu Mathensatica, N prond Castije detailne popsaia
zabudovand Minkee systémn Macthematica NNMinindze N Maximize:s Dmhd
sast uvadi obecnou feorit konstrukee portfalin < mintmalning rozptylem a
portfolia s maximalnim Shacpeovyin pomerem. Freti cast obsaligge prak-
ticke ukazky vopoctin optimaluihio portfolia ponoct zabudovanyeh Tunked
svstémn Mathematica,
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Abstract: Tu thie present work we study construction methods of optimal
portfolio aecording to theory of T Markowitz, We ilhstrane potential of
~vaten Mathemation on construction of the optimal portfolio from stocks
ol index PXSO. Phe buil-in function NXinimize (NNaximize) is deseribed
in the fivst chapter, Inosecowd ehapter we ntrodnee the general theory ol
e minitanevarianee portfolio and potloho with nreinmnn Sharpe’s ratio.
Tlhere are practical demomstrations of calenlation of an optinal portfolio
nsing the build-in functions i the third chapter.
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