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OO0beKkT wuHCCIeI0BAHMS — MHOXXECTBO LIEHHBIX OyMar, TOpPryeMbIX Ha
(GOHIOBOM pBIHKE, MHOKECTBO APOUTPAKHBIX CTPATErWil, HCIOJIB3YEMBIX Ha
¢onnoBoM peiake CIIIA.

Heanb padoThl — pazpaboTKa JUHAMHYECKON TOProBOMl CUCTEMBI, OCHOBAHHOM
Ha PHIHOYHO-HEHUTPAIIbHON CTaTUCTUYECKON apOUTPaKHOM CTPATETUH.

MeTtoabl ucce 0BaHus - JUIsl PEIICHUs MOCTABJICHHBIX 3a7a4 MPUMEHSIIOTCS
METO/bl AKOHOMETPUYECKOIO0 MOJEIUPOBAHUS M CTATUCTUYECKOrO aHaU3a,
UCIIOJB3YIOTCS (PUHAHCOBBIE MAaKEThl ‘U3 KOPOOKH’, a TakXe CaMOCTOSTEIbHO
pa3paboTaHHOE TporpaMMmHoOe oOecrieueHrue. Ha oOCHOBe peadbHBIX JIaHHBIX
IPOBOJUTCSA TECTUPOBAHUE Pa3pabOTAaHHOTO TMOAXOAA, JAETCAd XapaKTepUCTUKA
pa3paboTaHHOH crucTeMbl. J[JIs1 MPOBEICHUS MCCIIEA0OBAHNN HCIIOh30BAIKNCH: EViews
8.0, s3pik mporpammupoBanus R, s3Ik mporpammupoBaHus C#, s3bBIK
nporpammupoBanus Java, maker Statistical Arbitrage Helper.

Pe3yibTaTrom Hacrosmieil paboThl SABISAIOTCS pa3paboTaHHAas HU3KOPUCKOBAS
CTpaTerusi CTaTUCTHUYECKOro apOWTpa)ka, WMIUIEMEHTUPOBAaHHAS B JIMHAMHYECKOU
TOProBOI CHCTEME, HAIMCAHHOW CPEICTBAMU SI3bIKOB BHICOKOT'O YPOBHSI.
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AO0'eKT pgaciaegaBaHHSl - MHOCTBA KAaIITOYHBIX Ianep, TOPryeMbIX Ha
(GOHIaBBIM PBIHKY, MHOCTBA apOITpaKHBIX CTPATATIH, SKisl BBHIKAPHICTOYBAIOIIA Ha
(donaaseiM peiHKY 311IA.

MbsTa npausl - pacnpaioyka AblHaMI4Hai raHAIEBal CiCTIMBI, 3aCHaBaHAal Ha
pBIHKaBa-HEUTpaJIbHAN CTATBICThIYHAN apOITpa)kHail CTpaTarii.

MeTtaasbl acjeqaBaHHA - U BBIPAII3HHS [TaCTAYJIEHbIX 33/1a4 IPBIMAHSIIONIA
MEeTajbl  JKaHaMeTphlyHAara  MaJdJisIBAaHHA 1  CTaThICTBIYHAra  a”amsy,
BBIKApPBICTOYBaOIa (piHAHCaBbIs MakeThl "3 CKPBIHKI', a TakcamMa camacTOWHA
pacnpamiaBaHae ImparpamHae 3abecrnsiudHHe. Ha acHOBe plajbHBIX JAA3€HBIX
paBoJA3ilIa TAICTABAaHHE paclpalaBaHara IaJbIXOy, JAaelllla XapaKTapbICThIKA
pacnpanaBaHail cicTaombl. 11 TpaBsSA3€HHS JacielaBaHHSAY BbIKAPbICTOYBATICS:
Eviews 8.0, moBa nparpamaBanHs R, MoBa nparpamaBanns C #, MoBa nparpamMaBaHHs
Java, naker Statistical Arbitrage Helper.

Beinikam Hamaii npaiisl 3'yJIs011a pacrpalaBaHas HU3KOPUCKOBAsk CTPATATIs
CTaThICTbIYHAra apOITpaxy, IMIUIEMEHTaBallb y JblHAMIYHAl raHaji€Bail cicTIMe,
HaricaHai cpoJikaMi MOY BbICOKara y3poyHIo.
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The object of study - is the set of stock market papers both with a set of
arbitrage strategies used by the US stock market.

The purpose of the work — a development of a dynamic trading system based
on a market-neutral statistical arbitrage strategy. In order to reach the desired goals
econometric modeling techniques are used along with the statistical analysis features,
included in the "out of the box" financial packages, as well as self-developed
software.

Research methods — as a way or achieving the named goals, we use
econometrical modelling and statistical analysis methods, used both “out-0f-box”
software and custom developed ones. A real data sample’s used to try the designed
approach, in addition to this, some complex characteristic of the developed system is
given. We’ve user the following technical tools to conduct our study: Eviews 8.0, R
programming language, C # programming language, Java programming language and
a package named Statistical Arbitrage Helper.

The main result of this work is a custom dynamic trading system, based on a
market-neutral statistical arbitrage strategy, implemented using high-level
programming languages, named above.



