
3AKIIOqEHr4E II4CCEPTAUI4OHHO| O COBETA [ 212.19 6 .15, C O3AAHHO| O

HA EA3E @EAEPAJTbHO| O f OCyAAPCTBEHHO| O EIOAXETHO| O

OBPA3 OBATEJIbHO| O YI{PExtAET]J/-fl, BbICIIIETO OBPA3 OBAHI4'I

(POCCI4ilTCI<VTfr SKOHOMI4IIECKI4IZYruAEBPCI4TET

I4MEH}I T.B. TIJIEXAHOBA> MI,IHI4CTEPCTBA HAYKI4 ?I BbICIIIE|O

oEpA3OBA]HWAPOCC]1'ETCKOIZOEIEPAWVT,TTOAIICCEPTAUI4I{HA

COI{CKATjBTE YI{EHOfr CTETEHI4 KAHMIATA HAYK

arrecrarlr4oHnoe Aeno }lb

perrreHr4e Ar4cceprarlr4onHoro coBera or 18 arpenfl 2019 r. lVs 6

O rpucylrAeHr4r4 MycuHy Aprypy Pycraruonuvy, rpax,4aHl4Hy P'occraficr<off

@e4epaqrzn, yuenofi crerreHl{ KaHAI{Aara gKoHoMt4qecKI,IX HayK.

,{raccepraqu.q (MoAenr4 r4 MeroAbr r7pr4nflTnfl perueuzfi B aBToMarrr3l4poBassoii

ToproBJIe aKTI4BaMI4 $rananconoro pbrHKa)) rro c[erlr4aJrbHocrr4 08.00.13

Marerua:ruqecKr4e rr r4HcrpyMeHTaJrbHbre MeroAbr oKouoMuru (sroHoMprqecKae Hayrn)

rrpwtflra K 3arrlr,rre 24 xruyapx 2019 r. (nporoKoJr 3aceAalar4fl. Jt 1) Ar{cceprarlr4oHHbrM

coBeroM A 212.796.15, co3AaHHbIM Ha 6age Qe4epanrHoro rocyAapcrBeHHoro

6ro4xerHoro o6pasona:reJr6Horo yqpexAeHr,u Bbrc[rero o6pa:onauun <Poccufct<zff

3KouoMl{qecxuft yHlaBepcr4Ter r4MeHI4 f.B. IlnexaHoBa)) MzHzcrepcrBa HayKrz t4 Bbrclrefo

o6pasonaHwn Poccuftcrcofi @e4epaquu, 117997, r. Mocxea, Crpeusnurrfi nep., g. 36,

Al4cceprarluosHsrfi coBer co3AaH rrpr4Ka3oM JVs 800/HK or 29.06.2016 r.

Concxarem Mycuu Apryp Pycranaonuv, 1992 roAa poxr4entrfl, B 2015 roAy

oKoHqIzJI HerocyAapcrBeHHoe o6pasonareJrbHoe yqpelcAeHIae Bbrcr[ero

npo$eccnoHaJrbHoro o6pa:onanr4fl, <<PoccuftcKa-rr DKouoMrrqecKar ruKoJra)) (rzricrraryr) r.

Mocrna. B 2018 r. cor4cKareJrb oKoHqlrlr oqHyro acnvpaHTypy HerocyAapcrBennoro

o6pa:oeareJrbHoro rracrHoro yqpelrAenr4r Bbrcruero o6pa:onauux <<Mocxoncxufi

SuHaucono-npoMbrrrrleuHrrfi yHr4B ep cn:rer << CraH eprnr) r. Mo cr<ea"

MycIaH A.P. pa6oraer B AoJrx{Hocrra HraBHoro MeHeAXepa orAera [poAa]K

1



KOHBepCT4OHHbTX TTpOAyKTOB B Ar4peKIII4I4 I]pOAan{ KOHBepCVOHHbIX I1 [pOrIeHTHbIX

r4HcrpyMeHToB fienaprauenra raHBecrrzur,loHHbrx npoAyKToB VnpaueHua npoAa)K

rrpoAyKToB Snnauconoro pbrHKa lly6ruauuoro aKur4oHepHoro !o6uecrea

<Eanr BTE).

Aucceprarlr4.rr Bbr[oJrueHa Ha r<a$e4pe MareMaruqecKrzx MeroAoB B 3KoHoMI4Ke

Se4epanlHoro rocyAapcrBeHHoro 6roAxerHoro o6pasonareJrbHoro yqpe)KAeHl4t Bblcllrero

o6pa:onauur <Pocczficrufi 3KoHoMr4rrecruf yHr4Bepcr4Ter r4MeHr4 f.B. flnexaHoBa))

MIzHU crep crB a H ayKr4 r,r Bbrcru ero o 6p a: oBanufl Po ccufi cnofi Oegep agm.

Hayuuufi pyKoBoAr4TeJrb - KaHAr4Aar 3KoHoMr4qecKr4x HayK, AoueHT, Coporuu

Arercau4p Cepreenuv, Se4epanrHoe rocyAapcrBeHHoe 6roAxerHoe o6pasonareJrbHoe

yqpe)KAeHlae Bblcurero o6pasoBalanfr. <<Pocczficruft erconoMflqecKr4fi yulrnepcr4Ter r4MeHr4

f.B. llnexaHoBa>, ra$e4pa MareMarr4rrecKr,rx MeroAoB B gKoHoMr4Ke, AoUeHT.

O $rzqranbHbre olnoHeuTrr :

folerr,r6rzoscxufi [vurpuia lOpreruv, AoKTop rexHr4qecKr4x HayK, upo$eccop,

lly6nuunoe aKIIIaoHepHoe o6qecrso <llponacnx:r6aur>>, [enapranreHT tro ynpaBrreHr4ro

S uH au conbrM r4 pr4 cK aMu ) nvrp emop,.{eu apraM eHTa,

Ap6y:on Bx.recrae Oreroel4.r, KaHAr4Aar gKoHoMr{r{ecKr4x HayK; ' AoqeHT,

$e4epanrHoe rocyAapcrBeHHoe 6ro4xernoe o6pa^:onareJrbHoe yqpexAeHr4e Bbrcruero

b6pa:oeaHur <lleprrtcxraft rocyAapcrseHHufi Harlr4oHaJmurrfi lrccneAoBarenrcxrzfr

yHI4BepcI4Ter>, xaQe4pa Iau$opnraqr4oHHbrx cprcreM vr MareMarlrqecKrzx MeroAoB B

3KOHOMr4Ke, AOTIeHT ) I.AJtVt rrOJrOXr4TeJrBHbIe OT3BIBbI Ha AI4CCepTarIArc.

Be4yqax opraHr43arlr4.rr Qe4epanruoe rocyAapcrBeHHoe 6ro4xeruoe

o6pasonareJlbHoe yqpexrAeHlae Bblclrero o6pasoBannfl <focyAapcreeuulrfi yHr4Bepcr4Ter

yfipaBneHvrfl>>, r. Mocxea, n ceoeNa rroJroxr4TeJrbHoM or3brBe, rloAnr4caHuona flucapenof

Onrrofi Muxaftlonuoft, KaITAI{AaroM 3KoHoMr,rqecKrrx HayK, 3aBeAy[o[IrzM xa$e4pofi

MareMarl4rrecKl4x MeroAoB B gKoHoMI4Ke 14 ynpaBJIeHIaI4, yrBepx{AeHHoM EKuN,rosofi

Kcenraefi BaneprenHofi, 4otttopoM 3KoHoMr4rrecKr4x HayK, upodleccopoM, rrpopeKTopoM,

yKa3aJra, rrro Al4cceprarlvronuafl. pa6o'ta Myczua A.P. -flBJr.flerc.fl aKTyarrbHbrM,

caMocrotreJlbHblM, JrorIzqHbIM, o6ocuoBaHHbIM vr 3aBepIrreHHbIM I4ccJIeAoBaHI4eM B

o6lacru gKoHoMI4qecKI,Ix HayK. ,{rzccepraqnr{ coAep}cr4T gJreMeHTbr HayqHofi nonragnrr z



o6Hapyxueaer nccJreAoBaremcrnfi BKJTaA B pa:pa6o:rr<y alarvrr4qecKl4x Lr

I4IICTpyMeHTarrbHbrX CpeACTB nOAAepX{Kr,r aBTOMaTr43r4pOBaHHbrX TOprOBbrX CrrCTeM AJI-{

rIpoBeAeHI4.rI onepaqufi Ha SznaHconou pbrHKe B qacrr4 pa3Br4TLrs. [pr4KnaAHbIX

MareMarr4rrecKrax MeroAoB 14 uo4ereff o6ocuosaHra.fl perreuufi Ha ocHoBe MeroAoB

KoMllbrorepHoro MoAeJrr4poBalvrfl,. [raccep:raqvoHHru{ pa6ora yAoBJlerBop,rler

rpe6onaHusM ((nonoxeHrrfl o npvcylK4enwr4 yqeHbrx creneuefi>> (yre. rrocraHoBJIeHI4eM

flpanurerbcrBa P@ or 24 cesrx6px 2013 r. J\l 842), npeAbrBJrreMbrM K .qr4cceprarlr4"rrM Ha

coldcKaHl4e yueuoft creneHr4 KaHAraAara HayK.

, Cozcxarerlb vMeer 11 ony6nvKoBaHHbrx pa6or, B ToM qr4cre rro reMe Ar4cceprarlur4

ony6lzxonaso 11 pa6or, r43 Hr4x B perleH3r4pyeMbrx HayrrHbrx r4sl;anvrflx ony6nzrosaHo 7

pa6or. Taxxe colrcKareJleM rtoryrleHo oAHo cBl4AereJrbcrBo o rocyAapcrneguofi

pervcrpalll4l4 flporpaMMrr 4nr 3BM. B uayuHrrx pa6or:ax aBTop pacKpbrBaer ocHoBHoe

coAep)KaHlle [yHKToB HoBI43HrI AI4cceprarlzolrHofi pa6o:rrr, npeAnaraer MeroAr4Ky

crarl4crl4tlecr<ofi o6pa6or:xl4 AaHHbrx SuuaHconoro pbrHKa, onucbrBaer pa3pa6oransrre

3KoHoMerpldqecKl4e MoAeJIv fruuanconbrx BpeMeHHbrx prAoB, o6ocnoesrBaer Bo3Mo)KHF,re

rlyrl{ o6yueHIax aBToMarI{3I,IpoBaHHbIX ToproBbrx cr4creM, rrpeAcraBJrrer MeroA

yBefil4qeHnfl. r4x gKoHoMlaqecxoft pe3ynbrarnBHocrr4, r43Jlaraer pe3ynbrarbr, noJryrrenHr,re B

xoAe gM[r4pr4rrecKr4x t4 ccJreAoB auwit.

€rarsu B perleH3r{pyeMbrx HayrrHbrx H3AaHrrflx:

1. MycIaH, A. P. Mero4vtxa rpvBeAenr4.{ BpeMeHHbrx pflAoB K Br4Ay paBuoro

phlHoquoro BpeMeHI4 An-rI nocrpoeHz.fl nporHo3nbrx MoAeJrefi Ha Sr,ruaHcoeorrl psrHxe / A.

P. MycuH // SroHonrvKatr npeArrpr4Hr,rMarerrbcrBo. - 2017.- Ns 12. - q. 3. - g.' 625-630. *

0,53 n.l.

2. MycnH, A. P. SrconoruuKo-MareM arvlrecKafl, MoAeJrb nporHo3r{poBaHr4t

AI4HaMI4KI4 Srauauconoro pEIHKa I A. P. Mycran ll Crarucrr4Ka H 3xonour4Ka. - 2018. -
r. 15. - i\b 4. - C.6l-69. - 1,08 n.n.

3. Mycuu, A. P. CpanHeulae KaqecrBa [porHo3H6rx MoAeneft narrcTHoro pr,rHKa

c npI4MeHeHI4eM KarlaaHoecnofi Sznrtpaqvvr 14 TpaAr4rlr4oHHbrx voAelefi BpeMerrHbrx

prAoB / A. P. Mycuu ll Vlnrepuer-xypHan Hayrone4eHr4e. - 2017. - r. 9. - J\b 3. -
c."1-1t.-0.62n*



4. Mycnu, A. P. llpurueueulre MareMarprrecKofi MoAeJrpt ryp6yneurHoro

ABrrxeHr4e )Kr4AKocrr4 AIrr [porHo3r4poBaHlrr 3HaqeHr4fi o6naenH6rx Kypcos I A. P. Mycuu

ll Asuwyr HayrrHbrx r{ccJreAoBawuit: oKoHoMr,rKa rd yrrpaBJreHue. - 2017. - T. 6,

Ne 2 (19). - C. 200-203. - 0,57 nt.
5. Mycran, A. P. IlprzueueHrrr reopnn ryp6yneHTHoro cocrof,Hr4.r x{r4AKocrefr, u

ra3oB Arr-rr onr4caHrlfl. ,r nporHo3rzpoBaHu.rr AvlnaMlalrrr Quuauconoro pbrHKa I A. P. Mycuu

ll-Anrennexr. trtlusoBa\vw.tr{Heecrrarlvflr. -201,7.- Ns 9. - C.35-39. - 0,55 r.r.

6. MycttH, A. P. Ilyrz o6yueHu-n aBToMarur3r4poBaHHbrx roproBrrx cLIcreM

$rananconoro pbruKa I A. P. MyczH // SrcoHonrr4Ka14 ynpaBJreHze: npo6neMbr, perueHrr-{. -
2018. - r. 3 (81). - JS 9. - C. 139-146. - 0,62 nt.

7. Myctzlr, A. P. MeroA yBerr4qeHrax e$SerrrrBuocrr{ aBToMarr43r4poBaHHbrx

ToproBbIX cr4creM Ha ocHoBe arperarlr4rr [porHo3ubrx MoAeJrefi SuuaucoBoro puuxa / A.

P. MycraH // SxoHonrwKa vr npeArpr4HrzMarerrbcrBo. - 2018. - Ilb 9. - C. 936-939. -
0,45 n.n.

HegocronepHblx cne4enufi o6 ony6nrzKoBaHHbrx cor4cKarerreM yveHoft creneHr4

pa6otax, B Koropblx I43rIolKeHbI ocHoBHbre HayqHbre pe3yJrbrarbr Ar4ccepra\uv, 14

3aI4McrBoBauprfi, MarepI4ELrIoB wIrr4 orAeJrbullx pe3yJrbraroB 6e: yr<asaHr4.rr r4crorrHr4Ka,

ycraHoBneHo He 6rrlo.

- Ha 4racceprarlr4ro ra arrope$epar nocrynuJro 7 o:rgrrson: .

1. I4g Htr{V <<Brrcura-fl IuKoJIa gKoHoMr4Kr4)), or K.o.H., AorIeHTa AerrapraMeHra

warvcrr4Kvr vr anaJrw3a ,qaHHbrx 3ne:4rauofi Haralrn BaleprenHu. Or:rls

I]oJloxl4Telnsrrf . 3aueqanue: paspa6oraHHLre aBTopoM [porleAypbr o6yveuux

aBToMarI43I4poBaHHBIX cr4creM onvparorcf, Ha geitcrr'ux floJrb3oBareJr.f, B

coorBercreyrorqefi ropronofi nnar$opnre. ,{pyrrznru cJroBaMr4, pe3yJrbrar rzMeJr 6sr

6onsurufi rpaKTl4qecrzft I4HTepec rrpr{ Brrpa6orr<e nporleAyp He o6yueHvrfl ctrrcreM, a vrx

CAMOOOYTIEIl|,Ifl,

2. I4g OfAOy BO <Poccuficrczfi yrurnepcurer 4pyN6u HapoAoB)), or x.S.-vr.u.,

AoIIeHra ra$e4psI npIzKJIaAHoft IaH$opMarr4Krr tr reoprrr4 Bepo.flrHoctefr.,llxmusofi flapr,u

AuaromeeHrr. Orsrre noJloxrl,ITelrurrfi. 3aMe.raHLIe: Bo3Mo)KHocrI4

pa6ore MeroAa nepBoHaqalrHofi o6pa6orr<u pbrHoqnbrx

npeAnolKeHHoro B

.rlaHHhrx 6uru



npoAeMoHcrprrpoBaHbr ToJrbKo Ha [pr4Mepe yBeirnqeHfi-fi [pofHo3Hblx cnoco6HocTefi

nocrpoeHHbrx MoAeJrefi. O4naro, B craJry ga-seneHuofi aBTopoM yHl4Bepcalrnofr

rIpI4MeHI4Mocrr4 AaHHoro MeroAa 6uro 6rr nro6onrrr:no npoBecrr4 rrpoBepKy efo

toiMox<uocreft upurr,reur4Telrbno K yxe rorosofi aBToMarr43r{poBaHHofi roproeofi cucrenae

c ror{Kl4 3peHprr floreHrlrailJrbHoro ynyq[reHl4r ee pe3yJrbrarr4BHocrr4. fipyrnnan cJIoBaMI4,

nporecrl4poBarb cr4creMy c r{cnoJrb3oBaHr{eM MeroAa v 6es Hero, qro no3Boruro 6u

[ytIIIIe oIIeHZTb ero HayqHo-rrpr4KnaAHoe 3Haqeur4e4nr coorBercrByloulr4x pa:pa6oror n

o 6racru aBToMarr{3r{p oBaHHofi r:oproun.

3. VIz OfBOy BO <Cauapcr<ufi rocyAapcrseunrrfi DKoHoMr4qecrzfi

yHI4BepcI4Ter)), or K.3.H., AorIeHTa ra$e4pu crurvcrr4Kr4 vr gKoHoMerpzKlr I]unuua

AnexcaH4pa llanroevqa. Orgrrs rroJrolKr4Telrnrrfi. 3aueqanue: Ha crpaHr4ue 19

anrope$epara rtpr [peAcraBJrenrrrl pe3ynbrr4pyroqefi crarrrcrr4Kr4 no rpoBepKe

nporHo3Hblx cfloco6uocreft [ocrpoeHHbrx MoAenefi aerop B KaqecrBe cpaBrua:relsuofi

I4c[oJlb3yer MoAeJIb cny.raftHoro 6nyx4annfl - RW, qro Bbr3brBaer orreBzAHbre Bonpocbr

o6 aAeKBarHocrl4 uo4o6uoro cpaBHeHr4.rr. Oqeuxa [porHo3Hbrx eog[4oxuocrefi

nocrpoeHHblx MoAelefi 6una 6s 6oree y6eguremsoft [pr4 3aMeHe [pouecca RW ua

raxne-lz6o rpaAI4UI4oHHo r'rcfioJrb3yeMbre B AaHHbIx Bonpocax MoAeJII4, B qacrlrocrpr rwrta

ARMA unra ARCH u r..u.

4. LIs @fBOy BO <Tnepcxofi rocy.uapcrseHHrrfi yHr4Bepcr4rer)), o'r r.$.-vr.H.,

AoIIeHTa xa$e4pu zHQopnaaI{rroHHbIX TexHoJroriaft Coporczua Ceprea Bla4raMr4poBr4rra.

Orsrre [oJlo)Krrremnsrft. 3aveqanze: npoBepKa nporHo3Hbrx cnocoduocreff

npeAcraBneHHEIX uo4ereft npoBoAl4nacb B coorBercrBr4t4 c BBeAeHHbTM coracKareneM

TepMI4HoM ((orpaHl4tleHHoro ropl43oHTa [porHo3r{poBaHl4,{)). B cBoro' oqepeAr,,

6a:upyrorqaflcfl Ha oAnofi I{3 3TI4x uo4erefi aBTeMarr,r3r4poBaHna.fl cr4creMa [o3BoJrrJra

ocyqecTBn-flTE TopfoBhle oneparlr4r4 Ha ocHoBe frpofHo3oB, r4Meroqr4x B ToM rrr4cre

(HeorpaHl4qeunuft ropI43oHD>. Taxuu o6pasou, r43 aBTope$epara ocrarrocb He.flcHbrM,

floqeMy He 6rrno npoBeAeHo oIIeHKI4 Bo3Mo)r{Hocrefi uo4erefi s paMKax auarorvqHofo

(HeofpaHr4qeHHofo ropr,r3oHTa [porHo3r4poBaHr,rr)).

5. Zs O|EOI/ BO <Open6yprcxufi rocyAapcrseHHrrfi yHr4Bepcr4rer)), or K.o.H.,

AoIIeHTa rcaQe4pu MareMarl4qecKl4x MeroAoB r4 MoAenefi s eKoHoMprKe Tymauumenofi



Ilvltuu My<anrnra4r,reBH6r. Orgrre rroJro)Kwrenrrrrrft. 3aN4e.raHze: aBTopoM rlpe4ilaraerc"a

npoBoAr4Tr eepu$nKarlr4ro paspa6orauubrx MoAeneit u aupo6aqurc cosAaHuofi Ha vx

ocHoBe aBToMarr43r4poBaHHofi ropronofi cucrevbl Ha peaJIbHbIX l4croplzqecKl4x AaHHLIX

MelxAyHapoAHoro BarrrorHoro pblHKa. O4naro neo6xoAuuo orMerl4Tb, sro I43

aeropeSepara (c.24) ue xcuo B qeM 3aKrrloqaracr npoqetrypa nepu$uraqun. Anrop

anpo6aquro npoBoAr4r 3a neproA 2012-20t7 rr. Ha uaur B3rnflA rplz npoBeAeHI,II4

nepra$rar<aur4r4 cneAoBarro BKrrrorrr4Tb raKlKe AaHHLIe 2018 roAa.

6. Ze @fEOy BO (Mfy r4MeHr4 M.B. JlouonocoBa)), or r<.S.-na.u., AoIIeHra

xa$e4prr MareMarr4qecKr,rx MeroAoB anaJrvr3a 3KoHoMr4Kz 3r<oHour4qecKoro Sarylrrera
Apravouora fiwurpwx B-fl.recraeoBrzqa. Orgrre rroJro)Kprremnufi. 3anae.raHla.f,: 1) B

I4ccJreAoBaHI4r,r ocraBJregrr 6eg BlavrMa:a:zfl Bo3MoxHocrvr uMurarll4oHuoro MoAenl4poBaHlrfl.)

Ha 6aze Koroporo Mor 6sr 6rrru errpa6orau €lJrropr{TMra.recrHfi cnoco6 o6yueuu.t

aBToMarI43I4poBaHHbrx roproBblx cr4creM, Iro3BoJr.flroulnfi ue npz6erarb K I,IcnoJIb3oBaHI4Io

paccMorpeHHoro aBTopoM reHerr4qecKoro aJropr,rrMa nnarQopnau MetaTrader 4.

floAo6nrrfi cnoco6 no3BoJrr4Jr 6u [oBbIcI4Tb (aBToMarr43arlurc)) co3,4aHH6rx cprcreM.

t);: ocHoBHbIe Iuarl4 aJIropI,ITMa, npeAJloxteHHoro B paMKax n.flToro ITyHKTa uayuHoft

HoBI43HrI, cJreAoBaJro 6u naa:reuarrrqecKlr SoplaanrasoBarb 14 KouKperr43r4poBarb.

7. I4s I{enrparrbHoro 6auxa Poccrzficxofi @e4epa:qlz:a (EaHrca Poccuu), or K.D.H.,

AoIIeHTa, 3aMecrraTeJr.fl AvpeKTopa lenapraMeHTa - Ar4peKTopa I{eu:rpa ynpaBlreHr4t

AaHHsIMI4 .{enaprarraenra crarr4crvKu vr ynpaBneur4J{ AaHH6rMt4 llasrlrrrofi klpuurt

Buxroponnrt. OrgrrB froJroxrrzrelrnrrff. 3alae.raHra-n: 1) coracKareJreM ne 6ruo npoBeAeHo

cpaBHeHlre e$QeKTr4BHocrr4 npeAJroxeHHoro vM MeroAa [epBoHarraJrbHoro

upeo6pasoBanvrfl pbrHoqHbrx AaHHbrx c cyqecrByroqr4Mr4 TpaAr4rlr4oHHbrMr4 MeroAaMr4,

Hanpl4Mep, TaKI{MI,I KaK r4cKJrrorreHr4e TpeHAa, CpeAHefO 3HarreHr4.{, CfJra}ItI4BAHId'fl, VI [p.
2) He 6suu npoBeAeHrr pa6oru ro orIeHKe ycrofivneocrz aJrropr4TMa arperaur4r4

Sunanconblx AaHHsIX, B 3aBr4cr4Mocrr4 or r,r3MeHeur4r AJrr{Hbr BpeMeHHoro pflpla, HaJruqvfl

ce3oHHbIX e$Sexron. He uccreAoBaubr Bo3MoxHocrr4 €urropr4TMa a6cop6wpoBarb rrroKr4

p a3rt4 qHo itt culst, [epr4oAa nos4efi crnu.a.

Brt6op oSzquanrHrlx o[rroHeHToB r4 BeAyrrlefi opraHz3ar\krvr o6ocuoerrr,aerafl. vrx

AecrrlxeHvrflv'rr B oKoHoMra.recroft HayKe, H€trrl4qveM uy6nzxaqwit s coorBercreyrorqefi



c$epe r4ccJreAoBaur{r 14 c[oco6nocrsro olpeAenr4Tb HayqHy]o I4 npaKTl,IqecKyro IIeHHocrE'

Ar4cceprarlvrvt, vtx coorBercrBraeM rpe6onaurasu florolreHl,I-fl o [pl4cy)K4enwr yrreublx

creneneft.

[ucceprauraonnrrfi coBer -.orMerraer, rrro Ha ocHoBaHurn BbI[oJrHeHHr,Ix

cor{cKareJreM r{ccJIeAoBanaufi rroJryrreubr cJrelyrcuue HayqHble u npaKT[qecKne

pe3yJrbTaTbr:

rrpeAJro?rceH MeToA rroBbrrrreHr,r.f, oAHopoAHocTpr cTaTr4cTr4qecKl4x cBoI,IcTB

r4cxoAH6rx BpeMeHHrrx p.rrAoB Suuauconoro pbrHKa Ha ocHoBe ocylqecrBJleul4.f,

lporleAypbr r4x arperarlr4lr I1o ypoBHro BoJraTr4Jr6HocTr4, rropoloBoe 3HaIIeHI4e KoTopofo

onpeAeJrrerc-r{ coorBercrBl4eM MI4HI4MaJI6HoMy 3Harreul4ro recroeofi crarvcrvKm

Korrr,roropona-CiuupHoBa, a raKlre JroKarrbHoMy MaKcr4MyMy rrclonb3yeMoro n pa6ore

[apaMerpa, orpaxtaroqero orHorrreHl,Ie MaKcr4MaJrbHoro paccro.fiHpr.x (c rouru 3peHI4.rI

acrpoHoMr4qecKoro npervrenra) Mex(Ay rrocJreAoBareJrrHrlMl4 3Har{enr4f,Mr4

arpefl4poBaHHoro pflAa K cpeAHeMy;

- parpadoraHbr MareMarr4qecKr4e MoAenr4 rrpofHo3r4poBaHla.rr AnnaMl,z.lr.U

IroKa3areJlefi QuuaHcoBoro pLrHKa (qeu ropryeMbrx aKTr,rBoB, o6uenHrrx KypcoB, craBoK 14

r.A.), 6asrapyroquecx Ha cr.rHTe3e npr4eMoB TexHlrqecKoro anurv3a, olpeAeJr-rrroqr4x

noBeAeHqecKI4e 3aKoHoMepHocTI4 yqacTHI,IKoB TOproB B ycJIoBI4.flX nOgrrIrreHHOff

prruo.lnofi BoJIarI4JIbHocrI4 (npnnqurrr ilpr4:rrfl'E rfl vrMvr. peureurzfi), c MeroAaMr4

gKoHoMerplzqecKoro orTr4canrrfr rrpoqecca r{3MeHqr4Bocru SraHaHcoBbrx BpeMeHnbrx p.flAoB;

1 ; - parpa6orana B BI4Ae [porpaMMHoro rrpoAyKTa aBToMarrz3rrpoBaHnar cr4creMa

no.qAepxKtr ilpprwfl"rr4.fl ToproBrrx perueHI,rfi, onr4parorqafl.cfl. Ha npeAJroxeHHbre MeroA

crarl4crl4qecxofi o6pa6omn vcxoAHrIX AaHHbrx Sunanconoro pbruKa Lr MoAena

lpofHo3l4poBaHn_s r4x Ar4HaMr4Kr4 ;

-npeAJro?KeHbI vr o6ocHosaHrr flporleAypbr o6yueuux aBToMarr43lrpoBanHbrx

ToproBrIX cl4creM (Ha ocHone reHerr,rqecKoro aJrropvrMa nnar$oprrau MetaTtader 4),

o6ecne.rl4Baroqr4e [oBbrrrreHr4e pe3ynbrarr4BHocrrz pa6or:rr noAo6nrrx nporpaMMHbrx

HpoAyKTOB 3a CqeT BbIOOpa paIIT4OHELIIBHbTX CrleHapr4eB perueHr4fl.3AI.AI'.W OfrTrAMr43arIVV UX

rrapaMeTpoB;

- TIpeAJIOX(eH MeTOA nOBbIIIIeHI4t pe3ynbTaTI4BHOCTr4 Lr AIAilTVrpyeMOCTrr
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aBTOMarr43r4pOBaHHbrX TOprOBbrX Ct4CTeM B yCJrOBr4rX KOHbTOHKTypHOfi Bapr4aTI4BHOCTI4

paccMarpl4BaeMoro SuuaHconoro pbIHKa 3a cqer r4c[oJlb3oBanvfl B paMKax Lrx

ylpaBJreHqecrofi (o6ecueurasarcuefi SoprraHpoeanr4e roproBbrx peruenrafi) JIorI4KI4

arpervpoBaHHbrx [porHo3oB MareMarprqecKl4x nao4eneff h wHcrpyMeHToB TexHl4qecKoro
.i

aHanvr3a;

- rrpoBeAeua anpo6ar\vfl, pa:pa6oraHsofi aBToMarv3r4poBaHHofi ropronofi cracreuu

(na peanrnblx tlcropr,rqecKr4x AaHHbrx {raHauconoro pbrHKa 3a fiepvol, c 2012 to 2017

roA), B paMKax xoropofi [porrrJrr{ nepu$ur<aqnro [peAJroxeHHrre MeroAbr Lr

pa:pa6oranHBre MoAeJrr4.

Teoperuuecnafl 3HarrrrMocrb rrccJreAoBaHrlfl o6ocnoeaHa reM, qro: r

- rlpeAJrox(en sQSer<rneHrrfi MeroA floBrrrrreHnfl crail4crraqecroff oAuopoAHocrr4
'1 J 1 -izoxoAHblx HecralluouapHbrx Snuauconbrx prAoB, 6asupyroryuitcn Ha paccMorpeuuorz

Teoperl4r{ecrofi Kourlenrlr4rz HepaBHoMepHocrr4 xoAa pbrHoqHoro BpeMeHr4,

onpeAeJltrorqefi oco6rrfi xapaKTep 3aBzcrzMocrr4 MexAy serz.{r4uofi craHAapruoro

orKJIoHeHI4t B pblHoqHbrx AaHHbrx (nonarnnruocru) z 3HaqeHr4eM TecroBoit crarucrr4Kr4

Konuoropon a- C vrzpHoBa;

- orIpeAeJIeHbI Ha[paBJIeHI,If, COBeprXeHCTBOBaHrI.rr TIOAXOAOB K ;flpr4H_rrTr4]O

TopfoBbIX penreunfi Ha QuuaHconoM pbrHKe Ha ocnoBe yqera e(p$ercron ckrHepruu

lpI4eMoB TexHl4qecKoro aHaJrpr3a pbrHoqHor,r Ar4HaMr,rKI4 ra MeToAoB ee MaTeMaTr{qecKoro

MOAeJTT4pOBAH|,Ifl;

- cQoprvryJrlrpoBaHbl peKoMe:n4aqlz'rr no coBepueHcrBoBanr,trc rpoqeAlp o6yveuux

aBToMarI43I4poBaHHbIx crrcreM noAAep)KKr4 rrpunflTLrfl ToproBhrx peureurafi na SrzuaHcoBoM

pbrHKe;

- npeAJroxeH cnoco6 noBbllrJeHr,rr AocroBepHocrr,r aBToMarr43r{poBaHHbrx roproBbix

perreuufi, onl,tparcqr4xc , Ha nporHo3br Ar4:naMvKla rlenoBbrx noKasareneft

paccMarpl4BaeMoro (punauconoro pbrHKa, noryrraeMbre Ha ocuoBe cr4HTe3r4poBaHHofo

I4cnoJIb3oBaHI4.fl MareMarllqecKl4x MoAeJreft u HucrpyMeHToB TexHzqecKoro aHarrr43a.

3naqeune nonyqeHHblx col4cKareJreM pe3yJrbraroB rzccJleAoBanr4fl. AJrfl npaKTr,rKrn

rroATBepx I.aeT cfr. TeM, rrTo :

- [peAJro)KeHnrrfi MeroA rIoBbIIueHI4fl oAHopoAnocrrr c"rarr4crvrrrecKr4x csoficre



I4cxoAHbrx pbrHoqHbrx AaHHbrx Mox{er 6rrtr ucnoJrb3oBaH .4Jrr yBerfirleHl4.fl' To'rHocrl4

lporno3oB [poqecca qeuoBoft plvnav^prKr4 paccMarpl4BaeMoro Slzuanconoro pbIHKa I4

e$QercrunHocrr{ [pr4HuMaeMbrx Ha lrx ocHoBe aBToMarlr3r4poBaHHbrx roproBrtx peureHIafi;

- co3AaHuafl Ha ocHoBe 3Toro MeroAa 14 parpadoraHubrx MareMarr4qecxl4x

no4erefi Ar4HaMr4Kr4 [oKa3areJrefi SuuaucoBoro pbrHKa odyuaeuax aBToMarI43I4poBaHHat

cl4creMa Mo)I(er 6utr uc[oJrr,3oBaHa yr{acrHI4KaMI4 ToproB AJII MrIHI4Mr43aIIpru cBotrx

TpyAoBbIX 14 BpeMeHHbrx pecypcoB, 3aTpaqr4BaeMbrx Ha npwHflTvre v I4c[oJIHeHI4e

peureuuf;

- rlpeAcraBJreHHbre [poUeAyprr o6y.reur,rf aBToMarr43r,rpoBaHHbrx roproBblx cncreM

MOryT npIrMeHqTbCq KaK [OJrb3OBaTeJr{Mr4, TaK V pAspAOOTqlrKaMr4 nOAOOHO|O pOAa

[porpaMMHErx rrpoAyKToB B rleJrrx ynyqllleHzr KaqecTBa vx [epnoAr4r{ecKofo

nepeo6yuenr4fl 14 yrtpou1enprfl cBfrsaHHbrx c orr4M ueponpn-arzfi.

O uenrca Ao croBepH ocrrr p e3yJrbraroB r,rccJr eAoBaHr.rs B6rfl BrrJra :

- ocHoBHbIev4ev Al,rcceprarlr4oHHoro r4ccJreAoBaHnfl.6asupyrorcfl.Ha BcecropoHHeM

aH€LrII43e TeOpeTI4rreCKI4X 14 3M[rApr4qeCKr4X MaTepr4arroB, npeACTaBneHHbrX B

cyqecrBytoql4x HayqHbIX TpyAax orerrecrBeuHrrx ra :apy6exHbrx ytreubrx no reMarr4Ke

Al4cceprallww, B ToM qI4cJIe e o6racrrx MareMarldqecKoro MoAeJrr4poBanvrfr, 1lvrnaMwKvr

$ uH au co eoro pbIHK a u p asp a6omu p o 6orr,r3r4p oBaHHbrx roproBbrx crlcreM ;

- vIcnoJIb3oBaHHbIe B pa6o:re crarplcrr4rrecKze AaHHrIe 6slu [oryqeHbr vr3

AocroBepHbIX, o6la4arotqrax orKpblTbrM Aocry[oM 14 unporoff r43BecrHocrEro

14CTOI{H14 KOB;

- KoppeKTHocrb nolyqeHHrrx pe3ynbraroB o6ycnonneua rrcrrorrt3oBaHr4eM

aAeKBaTHbIX IIOCTaBJTeHHbIM 3aAaqaM AI,ICCepTaIIpIOHHOTO I4CCJIeAOBAHL4fl., TeOpeTI4r{eCKr4

o6ocuoeaHHblx w [poBepeHHbIX Ha rrpaKTr4Ke MeroAoB 3KoHoMerpr4qecKoro

MoAenl4poBauwfl,, MareMarlzqecKoro aHaJrr4sa, Teopr4lr nepoxrHoc:refi v clyvafiHrrx

[poqeccoB, a rarcKe rpaAI4IIt4oHHoro B o6racrn paspa6orr<ra aBToMarlr3r4poBaHHbix

Top roBbrx cpr creM n3brKa np orp aMMr4p o B aHrd.rr MQL ;

- cAeJIaHHbIe aBTOpOM BbIBOAbT COrJraCyrcTC.fl C p%ynbraTaMr4, [peAcTaBJ.reHHbrMr4 B

ApyrI4XHe3aBI4cI,IMbIxHayqHbIx|4cToqHI4Kaxno4aHrrofiTeMaTI4Ke

JluqHrrfi BKJra.rI cotrcKareJrfl cocror4T B:



- aHurrrr43e cyqecrByroqeft r4nQopMarlfioHnofi 6assr no reMe lrccJleAoBanr4fl,

no46opxe v cr4creMarv3a\rrr4 coorBercrByroqero reoperr4qecKoro Marepl4arla, rITo

rro3Borrr4Jro Bbrcrpor4Tb vr o6ocHosarr o6qyro r,rAero At4 cceprarlzonnofi pa6oru,

c$opnrrapoBarb ee qenpr vt 3aqarilr;

- [oryrreHkrr4, aHaJrvse u o6pa6orrce I4cxoAHbIx crarlrcrlar{ecKvx AaHHrIX;

- He[ocpeAcrBeHHoM yrracrr4r4 cor4cKareJrr B paspa6orre uoAerefi v MeroAoB,

npeAcraBn-f,ro[Ir4x co6ofi gJreMeHTbr uayuuofi HoBr43Hbr Al{ccepraulroHnoFo

vccJleAoBaHr4fl, \rx aupo6aqu14 Ha I4cropl4qecKr4x AaHHbrx, a raKlxe SopnrynnpoBaHl4lr

o cuo BHbrx Bbr BoAo B r{ rtp aKTr4q ecKr4x p eKo M eHA auuit ;

- nporpaMruuofi peaJrprsarJr4r4 pa":pa6oraHHbrx MeroAoB u ruo4ereft B Br4Ae

aBToMarl43r4poBaHHofi cucrenabr noAAepxKr4 nprrHrrr4r perue:e'uit r4 r4cnoJrHenprfl ToproBbrx

onepaqrzfi Ha QzuaucoBoM pbrHKe;

- rloAroronre ny6nurraqufi Ir AoKnaAoB no reMe Ar4cceprarlr{oHHoro HccJreAoBaHI4.fl,

JII4r{HOM yrrA}Trlr4 B npeACTaBneHVpr [OJryqeHHbrX pe3ynbTaToB Ha Me)KAyHapOAHbrX

HayqHo-[paKTr4qecKr4x ronSepeHrlt4rx;

- BHeApeHrzIa c$oprr,ryJllrpoBaHHblx [paKTr4qecKr4x peKoMeHAa\wit B Ae-r{TeJrbnocrr4

Vnpaeneru4.a npoAarK [poAyKroe SraHancoBoro pbrnKa [enapranaeHTa rrHBecrvrlr4oHHbrx

lrpoAyKToe |IAO <<Banr< BTF)), a raKxte co3AaHr4r{ Ha r,rx ocHoBe aBToMarr4:uponaHHofr

roproeof cI4creMbl <<Alropuruuqecrufi nomrosoft ropronrrft coBerur4K)), nolyr{r4sruefi

cBr4AerenbcrBo o rocyAapcrseHHoft perr,rcrpaUr4r,r nporpaMMbr AJrr 3BM.

[ucceprallvoHHoe I4ccJIeAoBaln:ze fluilfr.ercfl. HayqHo-Knaln$uraquonnofi pa6oroff,

B xoropoft coAeplxt4Tcr pe[reHr{e arryamuofi uayuHofi 3aqa,rtr4 rro nrrpa6orxe

KoMrIJIeKcHoro IroAXoAa K flprlH.rrrl4ro perueurafi B o6lacru aBToMarl4suponaHHofi

ToproBJII4 aKTI4BaMV (praHauconoro pbrHKa, 6asvrpyroqeroc.f, Ha cr4uTe3e [pr4eMoB

TexHl4qecKoro anauwrga prrnounofi UwHaMuKr4 14 MeroAoB ee MareMarl4rrecKoro

MoAeJII4poBaHufl. llpe4craeJreHHbre coracKareJreM HayqHbre pe3ynbrarbr .-f,BJrrrorct

Herlporl4BopeqI4BbIMI4, B3aI,IMocB.f,3aHH6rMI4 v JIorurrHbIM o6pasonr yKJraAbrBarorc-rr B

o6rqyro crpyKrypy pa6orrr. Taxrzu o6pa":oru, Mox{Ho 3aKJuoqr4Tb, qro Auccepra1lz.fl

Mycuna Aptypa Pycranronr4qa Ha reMy <<Mo4err,r 14 MeroAhr rrpmtflTr4fl. peruenufi n

aBToMarl4stzponannofi ToproBJre aKTrdBaMr4 Sznauconoro pErHKa)) coorBercrByer
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Tpe6oBaur4rM rr. 9-14 lloroxceHr4r o [pvcyx(AeHr4r4 yqeHbrx creneuefi, yrBepirAenHoro

rocraHoBJreHr4eM llpaeurerbcrBa Poccuficxofi OeAepaquu or 24 cenrx6px 2013 r.

Ns 842.

Pesyrtrrarrr ArzcceprarlzoHHoro rrccireAoB almfr, MoryT 6rrrr r4crroJrb3oBaFr6r

yqacrHr4KaMr4 Strualrconoro prrHKa rnrfr [oryqeHu.fl nporHo3oB n6ee4euua rleHrr

paccMarpl4BaeMoro pbruorruoro aKTr4Ba, o6ocnosaHr4.f, coorBercrByloqr4x roproBo-

I4HBecrI4III4oHHrIX peueunfi, a raKxte B KarrecrBe roroBrrx I4HcrpyMeHTaJrbHbIX

paspa6oroK AJr.fl aBToMarr43r4poBaHHoro yrrpaBJreHrz-fl ToproBbrMr4 onepaquflMvr v KoHTporrt

sa o6quu cocro.f,Hl{err,r nopt$eJrf, cocrorrrlero ns sa4eficrBoBaHHbrx B 3Tr4x oleparlr4rx

AKTI4BOB.

Ha aace4aluv 18 arpeJrr 20f9 r. Ar4cceprarlraonnrrft coBer nprlHrn perreHr4e

nprlcyAl{rr Mycrzuy Aprypy Pycraruonnuy yu€Hyro creneHr KaHAr{Aara 3KoHoMr4qecKr4x

HayK IIo cneIIVaJIrHocrI4 08.00.13 - MareuaruqecKwe il v*crpyMeHTaJrbHbre MeroAbr

sKoHoMr4Ku (sr<onorralzqecKl.re nayxv).

flpn npone4eur4vr raftnoro roJrocoBaHprfl 1ilcceprarlrroHHbrfi coeer B KoJrr{qecrse ?1

qeJIoBeK, I43 HI4x 21 4or<rop HayK rlo c[erlr4€LrrbHocrrl 08.00.13 - MareruaruqecKr4e a

I4HcrpyMeHTaJIrHrIe MeroAbI oKoHoMr4Kr4 (exonol,ruqecKr4e uayxu), yqacrBoBaBrrrr4x B

3aceAaHvrv, uz 26 qeJIoBeK, BxoAtIrII4x B cocraB coBera, [poroJrocoBanr4: za - 21, nporr4B

; HOT, r*egefic:rnuTeJlbHblx 6rolnereHefi - ner.

llpe4ce4arelr

AI4 CCepTaTIAOHH OrO COBeTa,

AOKTOp 3KOHOMlrqeCKr4X HayK,

I{no. yueuoro ceKperap-a

Ar4CCepTarIr4OHHOrO COBeTa,

AOKTOp SKOHOMI4T{eCKI4X H ayK,

19 aupenx 2019 r.

Trzxovrzpoe H.n.

npoSeccop 4 MxrzraprH C,B.
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