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JlutimomHast paboTa COAEPIKUT:
— 22 cTpaHUIIbI
— | mmoctpanus
— 4 UCIOJB30BAaHHBIX UCTOYHUKA

Kirouesrie cnoa: ®YHKIWA HAWMJIYUIIELI'O ITPUBJIMJKEHNW A,
PASBMEHUE OYHKIMHU, KYCOYHO-MOHOTOHHA A ®YHKIN A, KAGI H-
[IOCTPOEHME, KJIACC ITOJIOBMS ®YHKIIUIM, H-ITATTEPH.,

Lenpto TUIIIIOMHOM paOOTHI ABJISETCS MOCTPOEHUS MOJIETU IPOTrHO3UPOBAHMS
LEHbl (PUHAHCOBOTO aKTHBA B KPATKOCPOUYHOM MEPCIIEKTHBE.

I[J'ISI JOCTHKCHUA MMOCTaBJICHHOM 1I€JIM UCTI0JIb30BAINCH:

- HWHdopmanus U3 pa3auyHbIX IEYATHBIX HCTOYHHUKOB (B OCHOBHOM
HAy4YHBIX MyOIMKaUi, CTaTe U3 pa3IMYHbIX KYPHAJIOB).

B numnnomHo#M paboTe MOTyUYeHbI CIIEAYIONINE Pe3YIIbTaThI:

1. JlokazaHo, uTo 1t00asi HOMOHOTOHHASI HETIPEphIBHAS (YHKIIAS MOXKET
OBITh pa30uTa HAa KOHEYHOE YMCIIO0 MOHOTOHHBIX (DYHKIIHIA.

2. BBegeno mnoHsTHEe (YHKIMHM HAWIYYIIEro NPUOIUKECHUS W
JIOKa3bIBAETCS, YTO JJIs JIIOOOTO HATYypallbHOTO YMCJIa N CYIIECTBYET
(GYHKIMS HAWTY4IIero NpuOIMKEHUS MOPSIIKa HE BBIIIE N.

3. IlpuBenena ctporas Maremarudeckas ¢opmanusanus kagi H-
MOCTPOCHHUSI ¥ BBEICHO €TI0 ONpE/IEIICHHE.

4. IlpuBeneHo ompeneneHue kiacca momoous ¢pyukuii u H-marrepna.

5. Onucana MojJenb NPOTHO3UPOBAHUS I1I€H B KPaTKOCPOYHOU
MEPCIIEKTUBE OCHOBAHHASI HA TMOJMyYEHHBIX HAMH paHee moHATusax H-
narTepHa v QyHKIIUHA HAUTYUIIero IpUOIMKEeHUS.

JlutuiomHas paboTa HOCUT TEOPETUICCKUN XapaKTep.

I[I/IHJ'IOMHaH pa60Ta BBIIIOJIHEHA aBTOPOM CaMOCTOATCIIBHO.



JIpITIIOMHAS TIparia 3MsIrJae:
— 22 cTapoHKi
— 1 imocTparpis
— 4 BBIKApPBICTAHBIX KPBIHIIIBI

Kmouasbist ciiosb: ®YHKIBIS HAWJIEMILIBIM HABJIDKDHHS, PA3BILILE
®YHKIIBII, KABAJIKABA-MAHATOHHATA ®YHKIBIS, KAGI H-
[IOCTPOEHME, KJIAC TTAJIABEHCTBY ®YHKIIbII, H-TIATTEPH.

Mbrait npirioMHal mpaisl 3'ayssernnna nady10Bbl MaJ311 IparHa3aBaHHs 1PHbI
(piHaHCaBara akTbIBY ¥ KapOTKATIPMIHOBAM NEPCIEKTHIBE.

JIs nacsirHEeHHS macTayieHal MAThl BEIKAPBICTOYBAIICS:

— - Iadapmarpis 3 po3HBIX JAPYKABaHBIX KPBIHII (Y aCHOYHBIM HaBYKOBBIX
myOJTiKaIblid, apThIKyJay 3 PO3HBIX YacoIicay).

VY ApITIIOMHAM Mpalibl aTpbIMaHbl HACTYTHBIS BBIHIKI:

1. JakazaHa, mro aro0asi HEMOHOTOHHas OecrepamnbiHHAs (QYHKIBII MOXKa
ObIlIb pa30iTa Ha KAaHYATKOBAE JIIK MAHATOHHBIX (DYHKITBIMH.

2. VYBenseHa naHsmie (QyHKIbI HaWjemnmara HaOI K HHS 1 Jaka3Baerra, IITo
JUTst Tr00ora HaTypalibHara JiiKy n icHye (YHKIIbISI Haljenara Habmi I HHs
MapaJKy HE BBIIIAM N.

3. IlpeiBen3ena crporas MarsmarbiuHas Qapmanizansis kagi H-maOymoBsr 1
YBEJI3€HA SIT0 BBI3HAYDHHE.

4. TlpeiBen3ena BeI3HAUdHHE Kiiaca nagadbencrsa GyHkibii i H-marapHa.

5. AmicaHa MaJpib IparHa3zaBaHHS I[PH Y KapOTKAaTIPMIHOBAM MEPCIEKTHIBE
3acHaBaHas Ha aTpPbIMAaHBIX HaMi paHel maHsAnusax H-martspHa 1 QyHKIBI
Halenmara Habai K IHHS.

JIpIioMHAS TIpaiia HOCIIb T2APITHIYHBI XapaKTap.

JIpIuioMHas mpaiia BbIKaHaHA ayTapam CaMacTOMHA.



The thesis contains:
- 22 pages
= 1 illustration
— 4 sources used

Keywords: FUNCTION OF THE BEST APPROXIMATION, SEPARATION OF
FUNCTIONS, PIE-MONOTONIC FUNCTION, KAGI H-CONSTRUCTION,
CLASS OF FUNCTIONS, H-PATTERN.

The purpose of the thesis is to build a model for forecasting the price of a financial
asset in the short term.

To achieve this goal, we used:

— Information from various printed sources (mainly scientific publications,
articles from various journals).

In the thesis the following results were obtained:

1. It is proved that any nonmonotonic continuous function can be partitioned
into a finite number of monotone functions.

2. The concept of the best approximation function is introduced and it is
proved that for any natural number n there exists a function of best
approximation of order at most n.

3. Arigorous mathematical formalization of the kagi H-construction is given
and its definition is introduced.

4. The definition of the similarity class of functions and the H-pattern is given.

5. The model of forecasting prices in the short term based on the concepts of
the H-pattern obtained earlier and the best approximation function is
described.

The degree work is of a theoretical nature.

The thesis was written by the author himself.



