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Pegepar

Maeucmepckas Ouccepmayus, 45 cmpanuy, 14 pucynkos, 4 mabauywl,
7 UCMOYHUKOS.

KYPCbhI BAJIIOT, IJIYBOKOE OBYYEHUE C IIOAKPEIIJIEHUEM,
HENPOHHBIE CETU, OBYYEHUE MOJIEJN, UHJIWUKATOPEI, TPEWJIEP,
TPEH/, CAEJIKA

Obvekm uccnedo8anuss — 3aKOHOMEPHOCTH U IIa0JIOHBI W3MEHEHHUS
KypCOB BaJIoT.

Llenv pabomuvl — aHanU3 W3MEHEHUST KypCOB BANIOT M pa3paboTKa
TOPTOBOM CTpAaTErMy Ha OCHOBE IIyOOKOTO O0yUYEHHUS C MOAKPEIUICHUEM.

Pezynomamer — Ha OCHOBE IONYYEHHBIX 3HAHUM W B XOAE NPAKTUYECKOTO
JKCIIEPUMEHTa pa3paboTaHa CTpaTerus, 3amporpaMMHUPOBaH W MPOTECTUPOBAH
QITOPUTM TPOTHO3UPOBAHMS KYypCOB BANIOT. Y TMOJYYEHHOTO ajropuTMa ecTh
NOTEHIMAN JJIi NMPUMEHEHHs] TIPU TOPIOBJIE B METATpeiliepe U OH MOXKET OBITh
OCHOBOH MOCJIEIYIOUINX YIYUIIEHHBIX aITOPUTMHUYECKUX CTPATETH.

Obnacms npumenenusi — Toprosist Ha Dopexkc.



Abstract

Master's thesis, 45 pages, 14 pictures, 4 tables, 7 sources.

CURRENCY EXCHANGE RATES, DEEP REINFORCEMENT LEARNING,
NEURAL NETWORKS, MODEL TRAINING, INDICATORS, TRADER, TREND,
DEAL

The object of research —regularities and patterns of change of exchange rates.

The aim of the work —analysis of changes in exchange rates and development of
a trading strategy based on deep reinforcement learning.

The results — on the basis of the obtained knowledge and practical experiment, an
algorithm for the prediction of currency exchange rates has been developed,
programmed and tested. The resulting algorithm has the potential to be used for
trading in the metatrader and it can be the basis for further improved algorithmic
strategies.

Scope — Forex trading.



