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AHHOTAIUA

Junnomuas pabota, 44 c., 6 puc., 1 Tabmn., 11 ucrounuka.

Karouesbie ciioBa: TOPI'OBAS CUCTEMA, AJAIITUBHAA
CUCTEMA IIPUHATUS PEINEHWI, ®UT'YPHBIN AHAJIN3,
PBIHOYHBLIE MTHANKATOPBI, AJII'OPUTM PACIIPEJEJIEHUA BECOB,
AJIT'OPUTM PEKYPPEHTHOI'O OBYUEHUSA ITOAKPEIUIEHIO,
JNHAMUNYECKASA OIITUMN3ALMA PUCKOB, MAIIIMHHOE
OBYYEHUE.

O0beKT nccieIoOBaHuii: aJalITUBHBIE CUCTEMbI IPUHSATHS PELICHUN Ha
(bMHAHCOBBIX PBIHKAX, MPOOJIEMbI MPUHATHS PEUICHUHN B IIPOIIECCEe TOPTOBIN HA
(bMHAHCOBBIX PHIHKAX B YCIOBUU MOCTOSHHO U3MEHSIIOIIUXCS MApPaMETPOB.

Hean padoThi: pa3paboTKa ¥ UCCICTOBAHUE MOJICTICH U AJITOPUTMOB
JUISl TPOTHO3UPOBAHUS U3MEHEHHUS 1IEH U aBTOMATU3ALMU TPUHSATHS PELICHUM
[IPU TOPTOBJIe HA (PUHAHCOBBIX PHIHKAX.

MeToabl HccieI0BaHMsI: METO/IbI aHAJIN3a U IPOTHO3UPOBAHUS
W3MEHEHHUsI 1IeH Ha (PMHAHCOBBIE aKTUBBI, METOJIbl TPOTPAMMUPOBAHUS,
METOJbI ONITUMU3ALNHU, METOABI PEIBAPUTEIIBHOTO aHAIN3A U
KJ1accu(ukanuu, MeTo1bl 00y4eHHUsI MTOKPEIIICHUIO.

Pe3yabTaThl Hccjie0BaHUA: pa3padOTaHbl MOJIENN aJalTUBHON
TOPTOBOM CHUCTEMBI C UCIIOJIb30BAHUEM METOJ0B ONTUMHU3ALUUA PUCKOB U
QITOPUTMOB MAIIIMHHOTO 00YyYEeHMUSI.

Oobs1acTh NIpUMEHEHHsI: aBTOMAaTU3UPOBAHHBIE CUCTEMbI IPUHSITHUS
PENICHH PY TOPTOBJIe Ha (DUHAHCOBBIX PHIHKAX B MMOCTOSTHHO M3MEHSIOIUXCS
YCIOBUSIX.

AKTYaJIbHOCTh: PE3YIHTATHl PAOOTHI AKTYaJbHBI IS PhIHKA (PMHAHCOBBIX
ycayr, chepbl UHBECTUPOBAHUS.



PO®EPAT

JlpiruioMHas mpana, 44 c., 6 main., 1 tabu., 11 KpbIHIIBIL.

Kmouasbis ciaosbli: TAHUIEBAS CICTAOMA, CICTOMA
IIPBIHALILI PAILIDHHAY, ®ITYPHBI AHAJII3, PRIHKABBISI
IHABIKATAPBI, AJITAPBITM PASBMEPKABAHHA BATI'L, AJITAPBITM
POKYPOHTHAI'A HABYUAHHA ITAIMALIABAHHSA, IBIHAMIYHA A
AIITBIMIZAIINA PBI3BIKA, MAILIBIHHAE HABYYAHHA.

AD'eKT aacjielaBaHHsAY: aIalThIVHBISA CICTAMBI MPBIHSALII PAIIHHSIY
Ha ()IHAHCABBIX PBIHKAX, TPAOIEMBbI MPBIHSAIIIIS PAIIPHHSY y MPaIdCce TaHITIo
Ha ()IHAHCABBIX PHIHKAX Ba YMOBE MacTasHHA 3MEHIIIBBIX TapaMeTpay.

MbsTa nmpanel: pacnparoyka 1 Jaciae aBaHHe MaadJiay 1 anrapbiTMay JJis
MparHazaBaHHs 3MEHBI 1[3H 1 ayTaMaThI3allbll IPBIHSIIS PAIIHHSY TPbI TaH 1
Ha (piHAHCABBIX PHIHKAX.

MeTtaabl JaciaefaBaHHs: META bl AaHAJI3Y 1 IPAarHa3aBaHHs 3MEHbI
KoiTay Ha (piHAHCABBIS AKTHIBBI, META bl MparpaMaBaHHs, META bl
anThIMi3allbll, METa bl MANSPIAHATA aHATI3Y 1 Kiaciikallbli, METa bl
HABYYaHHS MajMallaBaHHI.

BoIHiki 1acienaBaHHs: pacripaliaBanbl MadJIl alanThIyHAW raHIEéBaM
CICTAMBI 3 BBIKAPHICTAHHEM METaJIay anThIMi3allbll PHI3bIK 1 alrapeiT™May
MalIbIHHAra HaBy4aHHSI.

Boo0Jsacub npbIMSIHEHHSI: ayTaMaThI3aBaHbBIS CICTIMBI IPBIHSIIIISA
paIHHSY MPBI TaHAJTI Ha (DIHAHCABBIX PHIHKAX ¥ MacTasHHA 3MEHIIIBBIX
YMOBAX.

AKTyaJibHACUb: BBIHIKI MpaIlbl aKTyaJIbHbIS IS PIHKY (PiHAHCABBIX
naciyr, cepbl iHBeCTaBaHHS



THE ABSTRACT

Diploma paper, 44 p., 6 pic., 1 tables, 11 sources.

Key words: TRADING SYSTEM, ADAPTIVE DECISION-MAKING
SYSTEM, FIGURE ANALYSIS, MARKET INDICATORS, WEIGHT
DISTRIBUTION ALGORITHM, RECORDED TRAINING ALGORITHM
FOR REINFORCED, DYNAMIC OPTIMIZATION OF RISKS, MACHINE
TRAINING.

The object of the research: adaptive decision-making systems in
financial markets, decision-making problems in the process of trading in
financial markets in the condition of constantly changing parameters.

The purpose of the work: development and research of models and
algorithms for forecasting price changes and automation of decision making
when trading in financial markets.

The methods of the research: methods for analyzing and forecasting
changes in prices for financial assets, programming methods, optimization
methods, methods for preliminary analysis and classification, methods of
reinforcement training.

The results of the research: models of adaptive trading system with the
use of methods of risk optimization and machine learning algorithms were
developed.

The field of the research: automated decision-making systems for
trading in financial markets under constantly changing conditions.

Actuality: the results of the work are relevant for the financial services
market, the sphere of investment.



