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PEDEPAT

JunnomHas pabora, 54 ctp., 38 puc., 14 HCTOYHUKOB.

KmroueBbie cnoa: PEJAYVKIIUA JAHHBIX, METOJ TJIABHBIX
KOMIIOHEHT, JEPEBbS PELIEHWM, TPAJIMEHTHBIII BYCTUHI,
HOPMAJIM3ALIMI  JIAHHBIX, MCKYCCTBEHHBIM WHTEJIIEKT,
®UHAHCOBBIN PBIHOK.

OOBEeKTOM WCCIEIOBAaHUS SIBISCTCS CHCTEMa, MpPEIHA3HAUYCHHAS IS
MPOTHO3WPOBAHMS (PMHAHCOBBIX PHIHKOB, aJITOPUTMBI U MOJCIIA HEOOXOAMMBIC
ISl €€ (PYHKIIMOHUPOBAHUS.

[lenb pabGoTbl — BBIIEIUTh OCHOBHBIE MPOOJEMBbI MPOTHO3UPOBAHUS
(DMHAHCOBBIX PBIHKOB, OMNHUCaTh MOJIe]Ib TPOTHO3UPOBAHUSA U  0a30BBIM
aJIrOpuT™M, OCHOBAaHHBIA Ha pEAYKIUU [aHHBIX, pa3paboTarb CHUCTEMY
MIPOTHO3UPOBAHUS (PMHAHCOBBIX COCTABIISIOIINX.

MeTtono0n0rus UCCieI0BaHUs — aHaJU3 JTUTEPATYPbI, CACTEMHBIN MOJIXOI,
WHKEHEepUs 3HAaHUH, TEXHOJIOTUH Pa3padOTKH KOMITBIOTEPHBIX CUCTEM.

Pesynbratel  paboThl  —  MOJENM, AJITOPUTMbI, MPOTPAMMHBIN
WHCTPYMEHTApUA U METOAMKA €ro TMPUMEHEHUs [JIsi MPOTHO3UPOBAHUS
(hMHAHCOBBIX PHIHKOB.

OOnacTe TPUMEHEHUS — TPEANPHUITHS W KOMIIAHWUHU, OOJajaroniue
Ha0OpOM 3a/1a4 ¥ TPOOJIeM MPOTHO3UPOBAHUS (PHHAHCOBBIX PHIHKOB, PEIICHUE
JaHHBIX 3a/1a4 He0OXOAMMO YCKOPUTD U CIeTaTh 00Jee TOUHBIM.



PODEPAT

JpiruioMHast para, 54 ctp., 38 mai., 14 kpbIHiL.

Knrouasbist cinossr: POIYKIIBIA JAJIBEHBIX, METAJ] TAJJIOYHBIX
KAMITAHEHT, JIPOBBI PAIISHHAY, TPAJBIEHTHBI BYCTBIHT,
HAPMAJIIBALBIA HAA3EHBIX, IITYYHBI IHTOJIEKT, ®IHAHCABBI
PBIHAK.

AO'ekT nmaciemaBaHHS — CICTAMa, MpbI3HAYAHAs ISl TparHa3aBaHHS
¢dbiHaHCABBIX  pBIHKAY, aurapbITMbl 1 Majdil HEaOXOAHbBIT Ui fe
(yHKUBISTHABAaHHS.

MbTa mpamsl — BBUIYYBILb ACHOYHBIS MpabieMbl TparHa3aBaHHS

(iHaHCABBIX pBIHKAY, amicallb MaJdJb IparHazaBaHHA 1 0a3aBbl ajrapbITM,
3acCHAaBaHbl HAa POAYKIBIL JAJ3€HBIX, paclpanaBallb CICTAMY IparHa3aBaHHs
(hiHaHCABBIX CKJIAJIHIKaY.

Metananorisi gacienaBaHHS — aHali3 JiTapaTypbl, CICTOIMHBI MaIBIXO],
THXKBIHEPBISI Beay, TIXHAJIOT1 paclpaloyKi KaMIT'IOTIPHBIX CICTAM.
BeiHiKI mpampl — Majdiil, ajarapbITMBbI, TparpaMHbl 1HCTPYMEHTap 1

METOJIbIKA SITO TPBIMSHEHHS JIJIsl IparHa3aBaHHs ()iHAHCABBIX PHIHKAY.

BoGnacup npbIMsSIHEHHS — TIPaANPBIEMCTBBI 1 KaMMaHii, SKis BaJIOAArOIb
HabopaM 3amad 1 mpabnem TparHa3aBaHHS (DIHAHCABBIX pBIHKAY, paIIdHHE
Ja3CHBIX 33/1a4 HeaOX0/IHA IMACKOPHIIh 1 3padimb OO JaKIaTHBIM.



ABSTRACT

Thesis, 54 pages, 38 figures, 14 sources.

Keywords: DATA REDUCTION, PRINCIPAL COMPONENT
METHOD, DECISION TREES, GRADIENT BOOSTING, DATA
NORMALIZATION, ARTIFICIAL INTELLIGENCE, FINANCIAL MARKET.

The object of the study a system designed to predict financial markets,
algorithms and models necessary for its functioning.

The purpose of the work is to identify the main problems of forecasting
financial markets, describe a forecasting model and a basic algorithm based on
data reduction, and develop a forecasting system for financial components.

The research methodology — literature analysis, system approach,
knowledge engineering, computer system development technologies.

The result — models, algorithms, software tools and methods of its
application for forecasting financial markets.

The scope of application is enterprises and companies with a set of tasks
and problems of forecasting financial markets, the solution of these tasks must
be accelerated and made more accurate.



