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IIUAITAZ0OH, MTHIEKC OTHOCUTEJBbHOUM CUJIbl, UHIEKC TOBAPHOI'O
KAHAJIA, AHAJIN3 LIEHHBIX BYMAT, [IOKA3ATEJIb BOJIATUJIbHOCTU

OO0beKT HMccaenoBaHUA - II0Ka3aTeab Xepcra B KAayeCcTBE OCHOBBI IS
BBIUMCIICHUS PBIHOYHBIX M JKOHOMHYECKHX PSAJIOB JAHHBIX C LEJIbIK) BBISICHUTH —
CIy4YalHbl WIM HE CIy4YalHbl OHHM, & TAKXKE IOJYYEHHUs JTOIOJHUTEIBHOM BayKHOU
MPaKTUYECKON MHGOPMAITIHN 00 ITUX SIBJICHUSIX.

Leap padoTrbl — HCCIEAOBAHME IIOKa3zaTenss XepcTa, €ro CBOWMCTB,
BO3MOXKHOCTH TPUMEHEHHSI MPU aHAIM3€ IIEHHBIX Oymar, CpaBHEHHE C JPYyTUMHU
MOKa3aTeIsIMU BOJATUJIBHOCTA M HANUCaHUE IPOTPaMMHOr0 oOOecIleueHue Jist
aHaJIM3a IEHHBIX OyMmar.

MeTtoabl HCCIETOBAHUSA - SKOHOMETPUYECKHM aAHAIU3, CTAaTUCTHUYECKUU
aHauns.

Pe3ybTaThl HCC/IEI0BAHUS — PACCMOTPEH MOKA3aTelb XepPCTa, CIOCOOBI €T0
BBIYUCJICHUA M CBOICTBa, moka3arenb Xepcra u mnokazarenun CCI, ATR, RSI
3aIpOrpaMMHUPOBAHBI U TPOAHAIU3UPOBAHBI LIEHBI PA3JIMYHBIX AKIIUH.

Ob6nacTh nNpuMeHeHMsI - B TEXHUYECKOM aHajau3e IS OOOCHOBaHMS
npeACKa3aHus TCHACHITUH.
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The object of the research - the Hurst index as the basis for computing
market and economic data series in order to find out whether they are random or not,
and also to obtain additional important practical information about these phenomena.

The aim of the research - to study the Hurst index, its properties, the
possibility of applying it in the analysis of securities, comparison with other volatility
indicators, and writing software for securities analysis.

Methods of research - econometric analysis, statistical analysis.

The results of the study - the Hurst index, methods of its calculation and
properties, the Hurst index and CCI, ATR, RSI indicators are programmed and the
prices of various stocks are programmed and analyzed.

The field of application - in the technical analysis to substantiate the
prediction of trends.



