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1. IndpopmauiiiHa TEXHOJIOTiSI BUKOHAHHS OIlepalliil Ha 6ipki 3 BUKOPUCTaHHSIM TOPTOBUX POOOTIB

2. Information technology for performing stock operations using the trading robots

Pedepar:

1. Pobota npucssueHa po3B'si3aHHIO 33/1a4i MifBUIeHHs e(eKTUBHOCTI IPOlleCcy BUKOHAHHS TOProBUX ollepalliil Ha
6ip>Xi 3 BUKOPMCTAHHSIM MHOXKWHU TOPTOBUX POOOTIB. BUKOHAaHO aHaJi3 iCHYI04MX METOIiB IPOrHO3YBAaHHS
IIPOLECIB LIIHOYTBOPEHHS i TEXHOJIOTiN BUKOHAHHS TOPrOBUX OIepaliil Ha 6ipxki. JlocimkeHo 0co6InBOCTi
IIpPOEeKTyBaHHs, peasiizallii Ta 3aCTOCyBaHHs TOProBUX pOOOTIB Ha MiXKHAPOIHUX Oipxkax. [Io6ymoBaHO MaTeMaTUYHi
MoJeJIi 1711 TPOTHO3YBaHHS 3HAYEHHS i HAIIPSIMKY PYyXy [polLecy LiHOyTBOPEHHS, BUKOPUCTOBYIOUHU iHAUKATOPU
TEXHIYHOro aHasizy. CTBOPEHO iHTErpOBaHi MOAEJ g IPOrHO3yBAaHHS HANIPAMKY PYXY LiiHM 3 BUKOPUCTaHHAM
MHOXMHU METOZiB IIPOTHO3yBaHHS. [TokazaHo, mo cepep 1o0yg0BaHMX MOZEsel AJ1s1 IPOrHO3y YMOBHOI AUCIIepCii
IIpoliecy LiHOyTBOPEHHSI Kpallli IPOTHO3YI0Ui XapaKTePHUCTUKU Ma€e MOJieJb eKCIIoHeH1iliHa YAPYT. Po3pobieHo
HOBY iH(OpMaliliHy TEXHOJIOTIIO J71s1 BAKOHAHHS OIlepaliil Ha 6ipKi 3 BUKOPUCTaHHSIM MHOXXWHU TOPrOBUX POOOTIB,
SIKQ BiJIPI3HSIE€THCS KOMIUIEKCHUM ITiTXOIOM O MOZEJIIOBAHHS i IPOrHO3YBAHHS IIPOLECIB LIIHOYTBOPEHHSL.

PesynbTaTyl BUKOHAHHS ollepalliil 6y/iu KpallyMy 3 BUKOPUCTAHHSIM 3aIIPOTIOHOBAHOI TEXHOJIOT.



2. The thesis deals with the problem of development and implementation of a new information technology for
performing operations at the stock exchange. The main goal of the research is to enhance the effectiveness of
stock trading operations by making use of a set of trading robots. Ananalysis of existing methods for forecasting
financial processes and technologies of trading has been performed. The advantages and drawbacks of existing
systems were revealed. The special development and implementation features of trading robots are also studied. A
set of mathematical models for forecasting of a value and direction of stock price are developed using technical
analysis indicators. The use of indicators gave a possibility to improve substantially the forecasts quality. The
integrated forecasting models are also proposed that are based on a set of separate models. Ananalys is of
nonstationary financial processes heteroscedasticity was performed, and several model structures were selected
to describe conditional variance. It was shown that the best forecasting model turned out to be E-GARCH. It was
used for short term forecasting of volatility with further use of the forecasts for trading decisions making.
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