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KYPCbl  BAJIIOT, IIPOTHO3MPOBAHUE, WCKYCCTBEHHBIE
HEVMPOHHBLIE CETH, MHOI'OCJIOMHBIM ITEPCEIITPOH, CBEPTOYHAS
HEMPOHHAS CETb, PEKYPPEHTHAS HEWPOHHAS CETb, PYTHON,
KERAS.

Obvexm uccaedosanusi — MPOTHO3UPOBAHNE BATIOTHBIX KYpPCOB, IPUMEHEHUE
pa3MuYHBIX  APXUTEKTYpP HWCKYCCTBEHHBIX  HEHPOHHBIX CeTell B  3ajade
MIPOTHO3UPOBAHMSI BATIOTHBIX KYPCOB.

Llenv  pabomwsi — uWccneAOBaHWE HEUPOHHBIX CeTe B 3ajadax
MIPOTHO3UPOBAHUSI BPEMEHHBIX PSIJOB HAa OCHOBAHMHM HCTOPUYECKHUX JIaHHBIX 00
M3MEHEHUH KYpPCOB, IPUMEHEHUE MOJYYEHHBIX CETEH Ha peasibHbIX JaHHBIX, OLICHKA
Y CPAaBHUTEJIHHBIN aHAJIN3 PE3YIIbTATOB.

B xozxe paboTsl ObUIM HcCEAOBaHbl TAKHME aApXUTEKTYpPhl HEMPOHHBIX CETEl
KaK MHOTOCJIOMHBIM TIEPCENTPOH, CBEPTOYHAA HEWPOHHAs CETh, PEKypPPEHTHAas
HEHUPOHHAs CETh, & TAKXKE PACCMOTPEHBI 3aJa4M IIPEICKAa3aHUs BAJIIOTHOTO Kypca U
MIPEACKA3aHNs JBWKEHUS BAJIIOTHOrO Kypca. IIpoBeneH cpaBHUTENBHBIN aHAINA3 U
OLICHKA PE3yJIbTATOB.

Pesynomamom  aBnseTca  mporpaMMHas — peann3auus — MCCIEIOBAaHHBIX
apXUTEKTYp HEUPOHHBIX ceTed s 3a7a4y OMHApHOM KJIacCCHU(UKALMH U PErPECCHH.
[IpoBeneH CpaBHUTENBHBIA AaHAIW3 PEATM30BAHHBIX CETEHM C MCIOJIb30BAHUEM
CUMYJISITOPA TOPTOBJIM HA BAJTIOTHOM PBIHKE.

Obnacmyvio npumeHenusi SBISAETCS TOPIOBIIA Ha BaIOTHOM OUpKe, a Takke
KOMIUIEKCHBIN aHaJIU3 IPYTUX BPEMEHHBIX PSIIOB, CBA3aHHBIX C BAJIFOTHBIM PHIHKOM.



Abstract

Master thesis, 52 pages, 18 figures, 9 tables, 16 references.

CURRENCY COURSES, FORECASTING, ARTIFICIAL NEURAL
NETWORKS, MULTILAYER PERCEPTRON, CONVOLUTIONAL NEURAL
NETWORK, RECURRENT NEURAL NETWORK, PYTHON, KERAS.

The object of the study is the forecasting of exchange rates, the use of various
architectures of artificial neural networks in the task of forecasting exchange rates.

The objective of the thesis is the study of neural networks in the tasks of time
series forecasting based on historical data on rate changes, applying the obtained
networks to real data, evaluating and comparing the results.

During the course, such neural network architectures as a multilayer
perceptron, a convolutional neural network, a recurrent neural network were
investigated, as well as the tasks of currency rate prediction and currency rate
prediction were considered. A comparative analysis and evaluation of results.

The result is a software implementation of the studied neural network
architectures for the problems of binary classification and regression. A comparative
analysis of implemented networks using a trading simulator in the foreign exchange
market has been carried out.

The field of application is trading on the currency exchange, as well as a
comprehensive analysis of other time series related to the foreign exchange market.



