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PE®EPAT

JunoMHas pabota: 24 cTpaHullbl, 5 UCMOJIB30BAHHBIX UCTOUYHUKOB.

Knoueswie  cnosa: CTOXACTUYECKUM BA3BUC, CJIIYYAMHBIN
[TPOLIECC, BUHEPOBCKUU ITPOLECC, H-DJIYKTYALUS, H-BAPUALIMS,
H-UHBEPCU, H-BOJATUJIIBHOCTBb, RENKO- W KAGI-METO/BI,
RENKO- 1 KAGI-H-CTPATET'1MN.

I'naenoii yenvio TUIIIOMHOM paOOTHI SIBISETCA MOAPOOHOE ONMHMCAHHE U
000CHOBaHME HEKOTOPBIX METOJOB TEXHMUYECKOI'O aHaju3a, HUCIOJIb3YyeMbIX Ha
PBIHKE, C TOUYKH 3peHusi (UHAHCOBOM MAaTEMAaTUKU U CTOXaCTUYECKOI0 aHaJIU3a.

Hacrosmiast pabota mocssiieHa U3y4eHUIO U OMKUCAHUI0 HEKOTOPHIX METOJI0B
TEXHUYECKOr0 aHajau3a (PMHAHCOBOTO phIHKA. [107 TEXHUYECKUM aHAIM30M 3/EeCh
MOHMMAETCA CTAaTUCTUYECKUU aHAJIU3 MPOIIECCOB, OMUCHIBAIOIINX MOBEICHUE IIEH
U 00BEMOB CJICJIOK M 3asBOK Ha IMOKYIKY WM MPOJaXy (PUHAHCOBBIX aKTHBOB, C
IEJIbI0 TMPOTHO3UPOBaHMS Oyayiiero moBeAeHUs IeH. OCHOBHOE BHHUMAaHHUE
yACJICHO TOCTPOCHUsIM M MojaeisiM kagi u renko, KOTopbie JexaT B OCHOBE
TPEUIUHTOBBIX CTPATErMi, IO3BOJLIIOIIMX PEAN30BaTh HWMEIOIIMECS HA PBIHKE
apOUTpakHbIE BOZMOKHOCTH.

AKTyanbHOCTH palbOThl O0YyCIOBJIEHAa TEOPETUYECKOW W MPaKTHYECKOU
[IEHHOCTBbIO MaTrepuana. Psj uccieoBaHHBIX MOHSATHH HOCUT TEOPETUYECKUM
xapakTtep. [IpakTuyeckas IEHHOCTh 3aKJIIOYACTCs] B TOM, YTO PE3YJIbTaThl PaOOTHI
MOTYT J(QPEKTHBHO UCIOIL30BaThCA Ha (UHAHCOBOM PBIHKE WM OBITH
3aJIeiicTBOBaHa B JIt0OOW JApyroi cdepe SKOHOMHKH, TJIe MMEETCS aJeKBaTHAs
CTaTHCTHKA.

JlutuioMHas paboTa BBITIOJIHEHA aBTOPOM CaMOCTOSITEIHHO.
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The main purpose of the thesis is a detailed description and justification of
some methods of technical analysis used in the market, from the point of view of
financial mathematics and stochastic analysis.

This work is devoted to the study and description of some methods of technical
analysis of the financial market. Technical analysis here refers to the statistical
analysis of processes describing the behavior of prices and volumes of transactions
and applications for the purchase or sale of financial assets, in order to predict
future price behavior. The main attention is paid to the constructions and models of
kagi and renko, which are the basis of trading strategies that allow you to realize
the arbitrage opportunities available on the market.

The relevance of the work is due to the theoretical and practical value of the
material. A number of the studied concepts are theoretical in nature. The practical
value lies in the fact that the results of the work can be effectively used in the
financial market or be involved in any other area of the economy where adequate
statistics are available.

The thesis was done by the author independently.



