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PE®EPAT

Jurmomuast pabota, ctp. 84, pucynok 19, ncrounukos 16, mpunoxxenuit 16,
TaOIHIIBI 2.

KmioueBsie cinoBa: ABTOMATU3ALMA TIPOLUECCA ITIPUHATHUA
BUPXXEBBIX PEINEHUN, TEXHUYECKUU NHIUKATOP, TEXHUYECKHUH
AHAJIN3, TIPEACKA3ZAHUE IHEH HA BUPXE, ITPUHATHUE BUPXEBbBIX
PEIIEHWM, TOPIOBBIE CUI'HAJIBI HA TIPOJAXY, TOPIOBBIE
CUT'HAJIBI HA TTIOKVIIKY.

OOBEKTOM HCCIeAOBaHUS SABISIETCSl CPEICTBA aHajlu3a IICHOBBIX JBUXKEHUMN
LEHHBIX Oymar, cpeicTBa MpeJCcKa3aHus IIEH Ha IeHHble Oymaru, nmporpaMMHOE
oOecrieueHne, HCHOIb3YIolIeecs sl TOPrOBBIX CTpPATErvii, OCHOBAaHHBIX Ha
QITOPUTMAX, WCHOJB3YIOIIUXCA TIPU aBTOMATHU3AIlMM TMpOIecca MPUHATHS
OMpIKEBBIX pELICHUM.

[Henp pabGoThl: pa3paboTka TEXHUYECKOTO WHJAMKATOpa KaK OCHOBHOTO
MHCTPYMEHTA TEXHUYECKOI0 aHaJh3a W IMPOrpaMMHOIO TreHepaTopa OHpIKEeBBIX
CUTHAJIOB JIJI TOPTOBBIX CTpAaTeruii ¢ MPUMEHEHUEM O3KTECTHHIa, T.€. Mpolecca
IIPOBEPKHU TOPTOBBIX CTPATErHii HA UCTOPUYECKUX JTAHHBIX.

B xone paboTbl TEXHUYECKUN aHAJIW3 BMECTE C TEXHUYECKUM HHIAMKATOPOM
paccMaTpHUBAIOTCS KaK pelIeHre MpoOjJeMbl aBTOMATU3AUU PUHATUE OUPKEBBIX
pemieHuil.  M3710KE€HBI  OCHOBHBIE  CBEIEHHUS, KACAKOUIMECS TEXHHYECKHUX
UHAMKAaTOPOB M TEeXHUYecKoro aHanui. llpemnoxken u pa3paboTaH KaCTOMHBIH
(cienuyecKkuii) MHIUKATOP, BHIMOJHSIONMIUN TOCTABICHHYIO 3a/1auy. B kauecTBe
HEOOXOJMMOr0 OKpPY>KEHHUs JJisi pabOThl TEXHUYECKOTO MHAMKATOpa MPEII0KEHO
COOTBETCTBYIOLIIME TPOrpaMMHOE oOecriedeHre (TOproBas CHUCTEMa M TOPropas
cTparerusi). PazpaboTaHHbI MHIUKATOP ObUT MPOBEPEH HA UCTOPUUECKUX JTAHHBIX,
nojy4yeHbl rpadukd U TaOJIUIIbI, CBUACTEILCTBYIOIIME O KOPPEKTHOU pabote
pa3pabOTaHHOTO MOJTYJISI.

Pe3ynbTaThl paboThl: MOJENH, AITOPUTMBI, IPOIPAMMHbBIA HHCTPYMEHTAPUIN U
METO/IMKA €ro MPUMEHEHUS MJisi aBTOMAaTH3allMM Ipollecca MPUHATHS OUPIKEBBIX
pemeHwuid, mporpaMMHubIid Moy b (.dII-0ubaroTeka) — TeXHUYECKHi WHAUKATOP.

O6nacTe TpPUMEHEHHUS PE3yIbTaTOB: OUPXKHU, (HUHAHCOBO-DKOHOMHUYECKAS
NesATEeIbHOCTh, OM3HEC-aHATMTUKA, OHJIAMH-TOPTOBJIS.



ABSTRACT

Diploma work, 84 pages, 2 tables, 19 drawings, 16 sources, 16 annex.

Keywords: AUTOMATION OF THE PROCESS OF MAKING EXCHANGE
DECISIONS, TECHNICAL INDICATOR, TECHNICAL ANALYSIS,
PREDICTING THE PRICES ON THE EXCHANGE, DECISION OF EXCHANGE
DECISIONS, TRADING SIGNALS FOR THE SALE, AFURCHENCHES,
EXCHANGE DECISIONS, TRADING SIGNALS ON THE SALE,
APPLICANTS, APPLICATIONS, EXCHANGE SOLUTIONS

The object of the research is tools for analyzing price movements of securities,
tools for predicting securities prices, software used for trading strategies based on
algorithms used to automate the process of making exchange decisions.

Objective: to develop a technical indicator as the main tool for technical
analysis and a program generator of exchange signals for trading strategies using
backtesting, i.e. process of checking trading strategies on historical data.

In the course of the work, technical analysis together with the technical
indicator are considered as a solution to the problem of automating exchange
decision making. The main information concerning technical indicators and
technical analysis is presented. A custom (specific) indicator that performs the task
has been proposed and developed. As a necessary environment for the operation of
a technical indicator, appropriate software has been proposed (trading system and
trading strategy). The developed indicator was tested on historical data, graphs and
tables were obtained indicating the correct operation of the developed module.

The results of the work: models, algorithms, software tools and methods of its
use to automate the process of making exchange decisions, the software module (.DlII
library) is a technical indicator.

Scope of application of the results: stock exchanges, financial and economic
activities, business analytics, online trading.



