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Pe3stome: PobacTHast onTuMu3aius B pa3iinIHbIX 3aad9ax HAyKU I TEXHUKN BO3HUKA-
€T U3-3a HeOollpelelIeHHOCTU IIapaMeTPOB, JIEXKAIlINX B OCHOBE MOMENIN NIPUHSATHUS PelIeHNH.
3amada 3aKIII09AETCS B TOM, YTOGBI HA OCHOBE GOJIBIIIONO YKCIIa IPUMEPOB HACTPOUTD Pe-
HIeHre, KOTopoe OyneT XOPOIINM sl IPUMEPOB, HEe YYaCTBOBABIINX B HACTPOWKE pellie-
HUA. B 5TOM cMBbIcie 3anada pob6acTHON ONTUMU3AINY OTHOCUTCS K 3a1adaM MAIINHHOIO
ob6yuenus. B pabore ucrnonb3yercs aaropuTM JUXOTOMUIECKON KIIACTEPU3AIUN IS OIIPe-
[eeHns] AUana3oHa IapaMeTpPoB 3a4adu o0 ONTUMAaJbHOM IopTdere.

Kamouesvie caosa: obydeHune 6e3 y4uuTens, ONTHUMAJIbHBIN MOpTdens, pobacTHas
O TUMU3AIINS.

PaGora BemonHena npu GUHAHCOBOU nonnepxkke Poccuiickoro nayanoro gouma (mpo-

exT Ne17-19-01038).
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Belyavsky G. I., Danilova N. V. (Rostov-on-Don, Southern Federal University).
Unsupervised learning in the optimal portfolio problem.

Abstract: In various problems of science and technology the robust optimization is
needed due to uncertainty of the parameters that determine the decision-making model.
The problem is to make a solution based on a large number of examples that is good for
examples which were not involved in customizing the solution. In this sense, the robust
optimization problem belongs to machine learning problems. The dichotomous clustering
algorithm to determine the range of parameters is used to solve the optimal portfolio
problem.

Keywords: optimal portfolio, robust optimization, unsupervised learning.

© Penaxnus xypuana «OITullM», 2020 r.



