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PEDOEPAT
Jumiomuas pabora, 45 cTp., 6 puc., 7 ICTOYHUKOB.

KitoueBsie ciosa: BUPYKEBA I TOPTOBJIS, HFT, CBEPXMAJIBIN
BPEMEHHOW MHTEPBAJI, OIITUMECKUI PABBETBUTEJIb, TJIUC.

Obvexm uccnedosanus — 3aaada MUHUMHU3AIIUH BPEMEHH 3aJICPKKH MEKTY
BXOJISIIITAM CUTHAJIOM PBIHKA U UCXOJISIIIMM TOPTOBBIM MOPYYCHHUEM.

L]env pabomsi — N3y4UTH CYIIECTBYIOIINE MOAXOAbl K MUHUMU3ALIUA BPEMEHU
3aJIEpKKU U U3MEPEHUIO COOTBETCTBYIOIIETO BPEMEHHOTO HHTEPBAa; HA OCHOBE
MOJTYYE€HHBIX 3HAHUW MOCTPOUTH CTEH JJIsl U3MEPEHHS CBEPXMAaJIbIX BPEMEHHBIX
WHTEPBAJIOB U MPOBECTH €TI0 UCTBITAHUS.

Memoovwt uccnedogarus - U3y4eHUe MPEIMETHON 00J1acTH, PACCMOTPEHUE
CYIIIECTBYIOIIUX TOAXOIOB, MPAKTUYECKUE IKCIIEPUMEHTHI.

B pesynsmame uccnredosarnus Obl1 TOCTPOCH CTEHT JJISI U3MEPEHHS CBEPXMAJIBIX
BPEMEHHBIX HHTEPBAJIOB U IIPOBEACHBI N3MEPEHUS BPEMEHHU 3aJIEPKKUA TECTOBOIO
IIPUIIOKEHUS.

Obnacms npumeHeHus — aBTOMaTU3UPOBAHHBIE CUCTEMBI JIJ1s1 OMP>KEBOM
TOPTOBJIH.



PO®EPAT
JlpimuioMHas nparna, 45 c., 6 Mai., 7 KpbIHiIL.

Kirouasbist cossl: BIPYKABASI TAPTOVYJIS, BBICOKAYUACTOTHAS
TAPI'OVJIA, 3BBIIIIMAJIBI BPAMAHBI IHTOPBAJL, AITTBIYHBI
PA3TAJITHBBATEIJIb, TIJIIC.

A6 ’exm dacneoasanns - 3aj1a4a MiHIMI3aIlbll Yacy 3aTPhIMKI TaMIDK YBaXOIHBIM
CITHaJIaM PBIHKY 1 TaH/UIEBBIM JIaPYUYIHHEM.

Mb>ma npaybl - BBIByUYBIb 1ICHYIOUbIS MABIXOAbI JJa MIHIMI3aLbll Yacy
3aTPBIMKI 1 BEIMSIPAHHI aJllaBeHara yacoBara IHT3pBajly; Ha aCHOBE aTPbIMaHbIX
BeJay nalynaBalb CTIH/ ISl BEIMSIPIHHS 3BBIIIMAJIBIX YACOBBIX IHTApBAJIAY 1
IpaBeCLI Aro BbIITpabaBaHHI.

Memaovl 0acnedasants - BEBIByYdIHHE TIpaIMETHA BOOJIACIIL, pa3IIsig
ICHYIOYBIX MaJIbIX0/1aY, MPAKTHIYHBISA SKCIIEPHIMEHTHI.

V evinixy oacnedasanns Ob1y 1aOynaBaHbl CTIH/I TSI BRIMSPIHHS 3BBIIIMAJIBIX

YacOBBIX IHTAPBANIAY 1 IPaBEeA3€HbI BRIMIPIHHS Yacy 3aTPbIMKI TOCTaBara
MPBIKJIaJaHHS.

Bobnacyv npvivsnenns - ayTaMaTbI3aBaHbIS CICTAMBI JIJ1s1 OipyKaBora raHTio.



ABSTRACT
Graduate work, 45pp., 6 figures, 7 sources.

Keywords: TRADING, HIGH FREQUENCY TRADING, ULTRA-SMALL
TIME INTERVALS, OPTICAL SPLITTER, FPGA.

Object of research - the problem of minimizing the delay between the
incoming market signal and the outgoing trade order

The work purpose - to study the existing approaches to minimizing the delay
time and measuring the corresponding time interval; based on the knowledge gained,

build a bench for measuring ultra-small time intervals and conduct its tests

Research methods - study of the subject area, consideration of existing
approaches, practical experiments

As s result of the research, a stand to measure ultra-small time intervals is built
and measurements of the delay time of the test application is done.

Scope - automated trading systems.



