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PE®EPAT

Hunmomuas pa6ota, 35 c., 15 puc., 5 ta6m1., 8 HCTOYHUKOB.

KmoueBsle cioa: BOJIHBI DJUIMOTTA, HENWPOHHBIE CETH,
[TPOIIECC UTO, METO/J OBPATHOI'O PACITIPOCTPAHEHUA OIIIMBKU,
[TPOTHO3NPOBAHUWE TPEH/IA.

OOBEKT HCCieI0BaHUS — BOJIHOBASI TEOPUS DIITUOTTA.

[leas pa®oOTBI — pacCMOTPEHHE BOJHOBOW TEOPUU ODJUIMOTTA, MOCTPOCHUE
MaTEeMaTUYeCKOH MOJEN BOJHOBOTO JBWIKEHHUS II€HBI aKIui, pa3pabdoTka
JIITOPUTMOB UIACHTU(DHUKAIIMM BOJH W MPOTHO3UPOBAHUS IICHBI aKIM HA OCHOBE
JTAaHHBIX BOJIH.

PesynpTaTom siBiiieTcst 0030p OCHOBHBIX IOCTYJIATOB TEOPUH OILIMOTTA,
MaTeMaTHYecKass MOJCNb BOJHOBOTO JBI)KCHUS II€HBI AaKIUi, alTOpPUTMBI
UACHTA(UKAIINK BOJIH M MPOTHO3a [IEHBI HA OCHOBE HEHPOHHBIX CETEH M IMOJHOTO
nepebopa, a TakkKe pa3paboTKa NPUIOKEHHS, pPEaTU3yIoLIEero pa3padOTaHHbIE
QNTOPUTMBL.

Cpena pa3pabotku npuiioxeHuit — jupyter notebook, RStudio, Meta Trader 5.

OO0racTh MPUMEHEHHUS: TOPTOBJIS IIEHHBIMU OyMaraMu Ha ()OHJIOBBIX PhIHKAX.



PODEPAT

Jeimiomuas mpana, 35 c., 15 peic., 5 Tabu., 8 KpbIHilL.

Kiouasist cioBsl: XBAJII DJIJIIOTTA, HEMPOHHBIA CELII, ITPAITECC
ITA, METAJI ABPATHAT'A  PACIIAYCIO/’KAHHS  ITAMBUIKI,
[TPATHA3IPABAHHE TPEH/IY.

AG’exT nacienaBaHHs — XBajl DIUTIOTTA.

MbTa paboThl — pasrisiIBAaHHE XBalsBOM TIO0PBIl DImioTTa, madygaBaHHE
MaTAMaThIYHAW MaJdJIi XBaJlsIBOTa PyXy IaHBI akKIbld, pa3paboTKa ajrapeTMay
17IPHTHIGIKAIBI XBaJIAy 1 IparHa3ipaBaHHs 1IaHbI aKIlbll Ha 6a3€ IITHIX XBaJAdy.

BoiHikam 3’stynseniia ab30p TrajoyHBIX MacTyjiaTay TI0pbll  DIUTIOTTA,
MaTAMaThIUHAs MaJRJIb XBAISIBOTA PYXY I[aHBI aKIIbIH, alrapbITMbI 1PHThI(IKALIbI
XBaJsly 1 MparfHo3a IaHbl Ha 0a3e HEHPOHHBIX csled 1 moyHara mnepabopa, a
Takcama pacrparoyka MpbIKJIaIHbIX MparpaM, piaidi30yBaloyblsl paclpalioBaHHbISA
aJIrapbITMBI.

Acsipoaze 1 nparpamaBanas — jupyter notebook, RStudio, Meta Trader 5.

Cdepbl BBIKAPBICTOYBaHHS. TaHJAlh KaIITOYHBIX Tamep Ha (OHIABBIX
PBIHKAX.



ABSTRACT

Thesis, 35 p., 15 pic., 5 tables, 8 sources.

Keywords: ELLIOTT WAVES, NEURAL NETWORKS, ITO PROCESS,
PACHPROPAGATION METHOD, TREND FORECASTING.

The object of the research — Elliott waves.

The purpose of the research — review of Elliott wave theory, creating
mathematical model of wave-based movement of securities prices, developing
algorithms of wave identification and price forecasting based on that waves.

The result of the research is review of main terms of Elliott theory,
mathematical model of wave-based movement of securities prices, algorithms of
identification of waves and price forecasting based on neural network and brute
force and developing apps, which implement these algorithms.

Environment — jupyter notebook, RStudio, Meta Trader 5.

The results can be used in securities trading.



