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Pedepar

Jurnnomuas paborta, 55 c., 8 pucynka, 5 Ttabmunsl, 40 dopmyn, 10
UCTOYHHUKOB, 2 IPUIIOKEHUSI.

®OHJIOBBIM PBIHOK, TOPTOBASI CUCTEMA, KPUTEPUI KEJIJIU,
MHBECTULIMOHHAA CTPATEI'UA, TEXHUYECKUI AHAJIN3,
IIOTEHLIMAJIbHBIM PUCK U JOXOJ OT MHBECTULMHN, OIIPEAEJIEHUE
OIITUMAJILHOM TOYKHM BXOJIA, VIIPABJIEHME PMCKOM OTKPBITOM
[MO3NLNN

Obvexm uccnedogsanus - xkputepuit Kemnm, npegHazHauyeHHBIN I8 MOMCKa
ONTUMAIHHON BETHUMHBI MHBECTUIIUHU OT TEKYIIIETO TOPTOBOTO CUETa.

Llenv pabomsl — WccnenOBaTh UCIOJIB30BAHUE TPEHAEPOM HHBECTHIIMOHHOU
CTpaTEruu, KOTOpasi NpuMeHseT Kpurepui Kemn.

PesynpTaTom sBnsieTcss pa3paboTaHHas MporpaMMa Ha s3bIKe Javascript c
ucrnojp30BaHueM (QpeirimBopka React, xotopas paGoTaer Kkak TOProBblii OOT U
npeaHa3JaueHHa JJis MUMMUTAlUU TOBEACHUs Tpewaepa Ha (OHAOBOM pBIHKE U
TECTUPOBAHUU PA3JIMUHBIX CTPATEIUi TEXHUYECKOTO aHAJIN3a, a TaK XKE UX aHAIMU3 U
0100p ONTUMATBHON CTPATETUH IS 3aJaHHOTO aKTHBA.

OO0sacTbl0 MNPUMEHEHHS] JTaHHOTO MPOTrPaMMHOr0 OOecredYeHusl SBIseTCS
Tpehaep J00ro YpOBHS, KOTOPBIM JKelaeT B CBOEH TOProBOM CTpaTeruu
UCTIONIb30BaTh KpuTepuii Kemmm amst 3amuThl CBOETO CYeTa U JKeJlaeT Ha BEIOpaHHOM
UM aKTHBE MO0J00paTh HAWIYUILYI WU MPOTECTUPOBATH Ty WM MHYIO CTPATETHIO
TEXHMUYECKOTO aHajlu3a J/Jii aBTOMATULALMU TOProBIM Ha (OHIOBOW OHpKeE.
[TogoGHOE perieHre crnocoOHO OTPauTh UHBECTOPA OT HEBBITOJHBIX CTPATETHM eIle
JI0 HayaJia TOrpoB.



Abstract

Degree work, 55 p., 8 figures, 5 tables, 40 formulas, 10 sources, 2 applications.

STOCK MARKET, TRADING SYSTEM, KELLY CRITERION,
INVESTMENT STRATEGY, TECHNICAL ANALYSIS, POTENTIAL RISK AND
REVENUE FROM INVESTMENT, DETERMINATION OF THE OPTIMUM
ENTRY POINT, RISK MANAGEMENT OF OPEN POSITION

Object of research — the Kelly criterion intended for finding the optimal value
for an investment from a current trading account.

Purpose — explore the trader usage of an investment strategy that applies the
Kelly criterion.

The result is the developed program that is written in Javascript language using
React framework, which works as a trading bot and is intended for imitation of the
trader's behavior in the stock market and testing various strategies of technical
analysis, as well as their analysis and selection of the optimal for the given asset.

The scope of this software is a trader of any level who wants to use Kelly's
criterion in his trading strategy to protect his account and wishes to select the best one
on chosen asset or to test technical analysis strategy for automatic trading on the
stock exchange. Such a solution can protect the investor from unprofitable strategies
even before the trading starts.



