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Pedepar:

1. luceprarito NprUCBSIYEHO aKTya/IbHill TEMATHULi 3aCTOCYBAHHS Cy4aCHUX iH(POpMa-LiliHUX TEXHOJIOTIN IS
aBTOMAaTUYHOTrO TpeNUIUHIY Ha (piHaHCOBUX pUHKaX. Heob6xif-HiCTh CTBOPEHHS aBTOMAaTUYHUX CUCTEM TPEUAUHTY
(ACT) obymoBieHa 3HaUHUM BIJIA-BOM JIIOJICBKOTO (PakTOpy Ha el nponec. OKpiM TOro, B MPOLECi TPEUANHTY
Tpeiiep BU-KOHY€ BEJIMKY KUJIbKICTb PYTMHHUX Jil, SIKi MOXKJIMBO aBTOMAaTU3yBaTU Ta BUKOHYBAaTU 06€3 y4acTi
Tpeiiepa 3 BUKOPUCTAHHIM CIIeLiajli30BaHOT0 IPOrpaMHoOro 3abesrnedeHHs. B quceprauiiiHiil po60Ti BUBYa€ThCS
MOXJIMBICTb aBTOMaTHU3allii TPEAIUHTY B cepe-I1Hi AHs (Tak 3BaHOTO, iHTpasei-TpeauHry). B poborTi
pozpobistoThest ACT, sika BUKO-PUCTOBYE TEOPit0 HediTKoi nopTdesnpHoi onTumizanii, Ta ACT, 1[0 BUKOPUCTOBY€E
MYyJIb-TUAr€HTHUY ninxizg. [TpoBoguThCS iX NOPIBHAIBHUM aHauli3 i3 BXe Bigomumu cucremamu. CteopeHHs ACT

IIOB'S13aHO 3 BUPIIIEHHSIM TPbOX OCHOBHUX 33/1a4: 33/1a4i IPOTHO-3yBaHHS 1IiH (piHAHCOBUX IHCTPYMEHTIB, 3a1a4i



PO3I0LiNy KamiTaay MK (PiHaHCOBUMU iHCTPYMEHTAMU Ta BU3HAYEHHSIM ONTAMAJIbHUX NE€PIOJiB Yacy BiIKPUTTS i
3aKPUTTS IO-3ULIiH 110 piHAaHCOBUM iHCTpyMeHTaM. [I71s1 BUpilleHHs 3aa4i po3nofiny Kanitany 6ys10 BUKOPUCTAHO
Teopilo HeuiTKoi NopTdesbHOI ONTHMI3allii Ta po3p0o6ieHO MyJIbTUAr€HTHUH Nifxif,. [171s1 IporHo3yBaHHs 0yJ10
BUKOPUCTAHO IT'SITh METOIiB IPOTHO3YBaHHS, €KCIIEPU-MEHTaJIbHI JOCIiIKEHHS SIKUX TI0Ka3aJHy, 110 s
IIPOrHO3YBAaHHS HEOOXiZHO BUKOPUCTO-BYBATH iX BCi, OCKiJIbKU CcepeJ] HUX He iCHye Kpalloro y BCix BuAnagkax. B
paMKax BUpi-1IeHHs Liei 3amayi 6ys10 3alIporOHOBAaHO HOBUII METOJ, HaBUYaHHS pajiiabHoi 6a31CHOI HEIIPOHHOI
Mepexki, HOBUI MeTo]] HaByaHHs Mepexxi TSK Ta npejcraBieHo HOBUI MifXiz 10 MPOrHO3yBaHHSL. [ BUBHAYEHHS
nepioziB 4acy BiIKPUTTS Ta 3aKPUTTS O3ULIN 10 GiHAHCOBUM iHCTPyMEHTaM 0yJI0 po3pO6JIEHO BilNOBiIHUI
iHOMKaToP.

2. The thesis is dedicated to actual theme of modern information technologies use for automatic traiding on
financial markets. Necessity of automatic system of traiding (AST) is caused by solid influence of human factor on
this process. Moreover, at the trading pro-cess trader makes a lot of routine actions, which could be automated
and be made without of traded using specialized program applications. In the thesis possibility of intraday-trading
automation is studied. In the thesis AST uses fuzzy portfolio optimization theory and multiagent AST are designed
and compared with well-known systems. Creation of AST is connected with solutions of three main tasks: the task
of financial instruments prices forecasting, the task of funds distribution between financial instruments and
finding of optimal time-periods for opening/closing positions on financial instruments. For solving the task of
funds distribution, theory of fuzzy portfolio optimization and mul-tiagent approach have been used. For forecast
five forecasting methods have been used. Experimental investigations show the necessity of using of all these
methods because there is no the best method in all traiding situations. For this task solving two new methods of
known neural networks train and new forecast approach were proposed. New indicator for determining time-
periods of opening/closing position on financial instruments was created.
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