PELLEH3Is1
0(ILiiiHOro pelen3enTa, KaHAXaTa TeXHIYHUX HayK, TOLEHTA Kadenpu
IHKeHepii IporpamMHoro 3abe3nedeHHs HapyansHo-HayKOBOro iHCTHTYTY
IHpopMaliHHUX TeXHOJIOTIH [[ep:KaBHOTO yHiBepcuTety indopmariiino-
KOMYHIKaliiHuX TexHoorii Joskenko Tumypa Ilasiosuua Ha AMcepTaliiny
poboty anpo Irops Bikroposuua na remy «Metoa AHAJI3Yy Ta NPOrHO3yBAHHS
JAHHAMIKH DHHKY KPHITOBAJIOT HA OCHOBi MeXaHiCTHYHOIO niaxoay Ta
MAUIHHHOTO HABYAHHS», [OJ]aHY Ha 3100y TT CTyIeHs ToKTopa dinocodil
B rajy3i 3HaHb 12 — [Hpopmaniiini Texuonorii
3a crienianeHicTio 121 — THkeHepis nmporpaMHOro 3aGesmneyenns

AKTyaJbHICTh TEMH AMcepTauii.

KpurroBantoThuii puHOK € CKIIafHOI0, HECTAI[IOHAPHOIO T4 BUCOKOBONATHIBHOKO
CHCTEMOIO, Il sKOI XapaKTepHi piski Ta cmabo mepenbadysaHi 3MiHH PHHKOBOT
JUHaMIKd. Y TaKMX YMOBax TPaJMUIMHUIM TeXHIYHWH aHami3 9acTo BUSABISETHCS
HEI0CTaTHRO e()EKTUBHUM, OCKIJIbKU BiH MEPEBAKHO I'PYHTYETHCS HA [IHOBUX JTaHUX,
SIKI BITOOPaKaIOTh JIMIIE Pe3ysIbTaT B3aEMOJIl YIaCHUKIB pUHKY. BogHouac mina cama
1o cobi He PO3KpHBa€ BHYTPILIHIX MeXaHi3MiB (opMyBaHHS PHUHKOBOI PIBHOBAru,
30KpeMa GajlaHCy MOMHTY Ta MPONO3HULLii, KK BU3HAYAE XapakTep pyXy akTuBiB. Y
3B’53KY 3 LM OiNBILI IIEPCIEKTHBHUM HAIIPSIMOM BHUCTYIA€ MEXaHICTHYHMH MiAXi,
OpIEHTOBaHMH Ha aHaii3 Ge3nocepenHix CTPYKTYPHHX BIIACTMBOCTEH PUHKOBUX
MaHUX, TAKHX 5K JIOKaJIbHI AucOanaHcH, NPoLeCcH HAKOIIMYEHHSI [IO3KMLIH Ta aHOMAIBHA
TOProBeNIbHA aKTHBHICTb. [10TpH HasBHICTH OKPEMHUX MOCIIKEHD ¥ MeKax doHIOBHX
PHHKIB, 3aCTOCYBAaHHS LbOI0 MiAXOAY 10 KPHITOBANIOTHHX AKTHBIB 3aIAIIAETHCS
HCAOCTATHBRO ONpalbOBAHHUM, 10 3YMOBIIOE HEOOXIAHICTH MOro mOJALIIONO
PO3BUTKY Ta afanTtauii 10 crenudiky 1aHoro kiacy GpiHaHCOBHX iHCTPYMEHTIB. Pazom
3 THM, NPAKTHYHE BUKOPUCTAHHS MEXaHiCTMYHMX iHIUKATOPIB YCKIATHIOETECS THM,
L0 B yMOBaX BHCOKOTrO PIBHS PHHKOBOIO IIyMy BOHH MOKYTh T€HEPYBATH 3HAUHy
KUIBKICTh XMOHMX CHUIHAJIB, WO 3HWKYE X NPHUKIamHy eexrusHicts. Came Tomy
aKTYalnpHMM € MIIXiH, sKWH Tepenbadae iHTerpalito MeXaHiCTHYHHX METOMIB 3
AIFOPUTMAMH MALIMHHOIO HaBYaHHS HE JUISA IPSIMOTO MPOrHO3YBAHHS IHOBHX 3MiH,
a 114 BinOopy iH(GOPMAaTUBHUX CUTHAIB i BIJIOKPEMJIEHHS CTATUCTHYHO 3HAYYIINX
IOAIH BiJ IIYMOBHX KonuBaHb. Taka MOCTaHOBKA 3amaui CTBOPIOE MEPeNyMOBH IS
(popmyBaHHs Oinbll CTIHKAX Ta aganTHBHHX IHTENIEKTYalbHUX CHCTEM aHalli3y
PHHKOBOI TUHAMIKH.

Takum yuHOM, Tema aucepTauiliHOT POGOTH € aKTYalbHO JUIS CHEMialbHOCT
121 «Imxenepis rporpaMHOro 3abe3medeHHs», OCKiIbKH CIpsAMOBaHA Ha PO3BHUTOK
METOIB IHTEJNeKTyanbHOi 0OpOOKH JaHMX, N0GYZOBY Moeneti aHamnizy Ta
POTHO3YBaHHS CKIAAHUX YAacOBHMX PS/iB, & TAKOXK HA BIOCKOHAIIEHHS IPOTPAMHUX
3ac00iB 1M1  poOOTM 3 INOTOKOBUMH Ta CabOCTPYKTYPOBAHUMH  IaHHMHU.
3amporoHoBaHi MiAXO0AHW BiIOBIIAIOTE Cy4aCHUM 3aBIaHHSIM CIIE€IiaJbHOCTI I10J10
CTBOPEHHs e(QeKTUBHMX, MacCIUTabOBAHMX Ta aJaNTHBHHX [POrPAMHKX CUCTEM,



OpPi€HTOBAHHX Ha IHTENEKTyallbHHI aHali3 daHuX Yy CKIaAHUX TMpeaMeTHHX
cepeoBHIIAX.

Ouinka  oOrpyHTOBAHOCTI HAYKOBMX  pe3yJbTATIB aucepranii, ix
JOCTOBIpHOCTI T4 HOBH3HH.

HaykoBa HOBM3HAa pe3ynbTaTiB AMCEPTAI[iHHOTO IOCHI/KEHHS MOJSrae y
PO3BUTKY METOJ1iB, MOJI€JIeH Ta apXiTEeKTYpPHHX PillIeHb Jisl aHANi3Y Ta POrHO3YBAHHS
JIMHAMIKH KPHITOBATIOTHOTO PHHKY, LI0 BiTOGpaXkeHO y PSAi B3aEMOIMOB’S3aHUX
TIOJIOKEHB.

30KpeMa,  YHOCKOHAJIEHO METO[  MeXaHiCTHYHOIO aHallidy JWHAMIKH
KPUNTOBANIOTHUX AKTUBIB 3a PaXyHOK IHTerpamii aHMX pO3IiNBbHHUX O6CATIB
PHMHKOBHX TIIOKYIIOK, MNPOA&XIB Ta IXHBOI abCONIOTHOI PI3HMIL, L0 TO3BOJIHIO
(hopmaIni3oBaHO OLIHIOBATH B3AEMOJII0 MOMMTY T4 MPOMNO3MILI B YMOBax BHCOKOT
BOJIATHIIBHOCTI Ta HECTAlliOHAPHOCTI PHHKY. 3alpoNOHOBaHE YIOCKOHAICHHS €
METO/IOJIOTIYHO KOPEKTHHM 1 PO3IIMPIOE AHANITUYHI MOYMIMBOCTI MEXaHiCTHIHOTO
miaxojy, 3abe3neuyioun GUIbLI CTPYKTYpOBaHe Npe/ICTaBIeHHS PHHKOBHX TIPOLIECIB.

Briepie po3po6ieno nokasuuk norauHanus iMnysnscy (Momentum Absorption
Score, MAS), skuii IDyHTYeTbCS Ha CTaTHCTMYHOMY BHSIBJIEHHI 30H HM3BKOI
BOJIATHIIBHOCTI TIPM aHOMAJIbHO BUCOKHUX TOPrOBUX 0OCATAX 3a JOMOMOTOK) Z-OIIHOK
Ta IIPOLIEHTHIIEHOIO aHalli3y 1 € CKJIaJ0BOI0 YJIOCKOHAIIEHOI0 METOY MEXaHiCTUYIHOTO
aHajlizy JNMHAMIKM KPUITOBAIIOTHMX AaKTHBIB, IO 03BOJMIO ineHTU(IKyBaTH
NPUXOBaHI (pa3v HAKOMMYEHHS Ta PO3IOAUTY aKTUBIB, fAKi HepeayIOTh 3HAYHUM
WIHOBMM pyXaM. Po3pobneHmii NMOKa3sHMK Mae 4YiTKe CTAaTHCTHYHE MIAIPYHTS Ta
PO3IIMPIOE IHCTPYMEHTapil BUSIBIICHHS IATEHTHUX PUHKOBUX CTAHIB, 110 € BAKIHBAM
JUTSL aHAJ1i3y HeCTalllOHapHUX YaCOBUX PAIiB.

YIOCKOHA/IEHO METOJ| NPOTHO3YBaHHS AMHAMIKM PHHKY KPUIITOBAIIOT 32
PaxyHOK BIPOBAIKEHHs eTally IHTeNeKTyalbHo! (inbTpaiii TOProBUX CHrHAIIB,
COPMOBAHMX HA OCHOBi TOKA3HHKIB MEXaHICTUYHOrO aHANMi3y (MeXaHiCTHYHOT
KOB3HOI Ta nokasHuka MAS) i3 3acTocyBanHsAM aHCaMOJI€BOTO MAIIMHHOIO HABYAHHS
Ta Knacudikanii npuOyTKOBOCTI MOAIH 3a MeTOJOM MOTPIHHHX Gap’epis, M0
JIO3BOJIMJIO  M/IBUIUMTH TOYHICTh igeHTH(]iKauii iHQOPMATHBHHX CcHrHamiB Ta
MIHIMI3yBaTH BIUTUB PUHKOBOTO 1IyMy. OTpUMAaHHI pe3yJIbTarT € JIOTiIHUM PO3BUTKOM
CYYaCHHMX IIJIXOJIB 10 KOMOIHYBaHHS MeXaHICTHUYHHMX IHAMKATOPIB 13 MeTomamu
MAIIWHHOTO HAaBYaHHS Ta CIPHUSIE MiJABUIIEHHIO AKOCTI BiIOOpy 3HAYYIIHX PUHKOBUX
TIOJIH.

Hicrany monansmoro posBMTKY apXiTeKTypHi pillleHHs peaiisauii MeTomiB
aHaNli3y Ta MPOTHO3YBAHHA JMHAMIKA PUHKY KPHUITOBANIOT Yy CKNaAi €IMHOI
IHTENIEKTyalbHOI CHCTEMH 3a paxyHOK BIIPOBAIKEHHS MOJYJIBHOT MOHOJITHOT
CTPYKTYPH 3 PO3JLICHMMH KOHTYypaMH HaBYaHHSA Ta iH(epeHcy, IO A03BOJHIIO
3a0€3MeUUTH  {30MIAII0  PEeCypCOEMHHMX MpONECiB Ta CIPOCTHTH iHTerpauito



MEXaHICTHYHHUX  TIOKa3HMKiB.  3anponoHOBaHi  apXiTeKTypHi  pimeHHs e
OOIpYHTOBaHMMH 3 TOYKH 30py MOOGYHOBH HPOIPAMHUX CHCTEM IHTeIEKTYalbHOT
00poOKK JaHKX Ta CHPUAIOTH MiABHIEHHIO CTPYKTYPHOT OpraHizarii it eeKTHBHOCT
00YMCITIOBAIBHUX TIPOLIEC]B.

OuwiHror0un 00IPYHTOBAHICTE HAYKOBHX Pe3yJIbTaTiB AHcepTaliiiHoi poboTH,
CHIIA KOHCTAaTyBaTH, IO 3alpOIOHOBAHI MOJNOKEHHS CcHOPMOBAHO Ha OCHOBI
MEXaHICTHYHOTO ~MiAXOMy, METOAIB aHali3y 4YacoBUX PSZiB, CTATHCTHIHOTO
ONpalOBaHHs AaHUX Ta CyYaCHUX METOLIB MAIIMHHOTO HaBYaHHI, 10 3abe3mneyye ix
HAJIE)KHE TEOPETUKO-METONOJONYHE MIIIPYHTS Ta BHYTPIIIHIO HECYIepedIHBICTD.
Bukoprcrana metomuuHa 6Gasa BinmoBizae XapakTepy HOCHiIUKYBAaHOI IpeMETHOT
obnacti Ta € ajexkBaTHOIO Ay (opmanisauii npoueci aHami3y # NpPOrHO3yBaHHS
JAVHAMIKH CKJIaHUX (iHAHCOBHUX YaCOBHUX PSiB.

JloCTOBIpHICTE  OTPUMAHMX pe3yNbTATIB IATBEPIKYEThCA IIPOBEACHUMH
EKCIIePMMEHTANbHUMM  [IOCHIDKEHHAMM  HAa  pealbHUX  ICTOPHYHHUX  JaHUX
KPUTITOBAIIOTHOTO  PUHKY, 3aCTOCYBaHHAM CTaHAAPTHUX MpOUELYp Bamiganii
MOJIeJIeH, a TAKO3K MOPIBHSAIBHAM aHali3oM i3 6a30BUMH I1iIX0JaMH, 110 Y CYKYIHOCT]
3abe3revye BIATBOPIOBAHICTE PE3yIBTATIB Ta IX CTIHKICTh J10 3MiHH YMOB TeCTyBaHHS.

IIpakTuYyHe 3HAYEHHS Pe3y/ILTATIB AUcepTaUiiinol po6oTH.

IlpakTuyHe 3HaYeHHs pe3yIbTaTiB JUCEpPTALiiHOT pPOGOTH TOB’s3aHe 3
MOMKJIHMBICTIO ~ iX  BUKODMCTaHHA IIPM  CTBOPEHHI IIPOrpaMHHX  3aco6iB
IHTEJIEKTYalbHOTO  aHami3y (iHAHCOBHX 4YacOBUX pAiB, 30KkpeMa B 3ajayax
MOHITOPUHIY Ta [POrHO3YBaHHs NMHAMIKM KPHUIITOBAIIOTHOTO PHHKY. OTpHMaHi
pe3yJbTaTH MalOTh IPUKIAAHY CHPSIMOBAHICTE i MOXYTh OYTH 3aCTOCOBaHI NpH
00y/IOBi CHUCTEM, OpiEHTOBAaHMX Ha 06POOKY IOTOKOBHMX MAHMX Ta dbopmyBaHHS
TOPTOBUX CUTHAIIB Y CKJIaJHUX PHHKOBUX yMOBax. 30Kpema:

— BUKOPHMCTAHHS YJOCKOHAJIEHOTO MEXaHiCTHYHOIOo Iiaxomy 3abesmeuye
MOKJIHBOCTI (pOPMai3oBaHOT0 BMSIBIEHHS AUCOANAHCIB Mik 06CSraMH PHHKOBHX
TMOKYNOK 1 MPOIAXiB, WO MiATBEPIIKYETHCS EKCIEPUMEHTATBHHMU Pe3yIIbTaTaMH,
3TIZHO 3 IKUMHU TOYHICTh MEXaHICTUYHOTO MOKA3HUKA PUHKOBHX IIOKYIIOK [IEPEBUIILYE
TMOKA3HMK, IO 0a3yeThes HA CyMapHMX 00CAraX, Ha pI3HMX 4YacOBMX iHTepBanax
(3oxpema 50.6% npotu 50.1% Ha gennomy, 43.6% npoTu 43.4% Ha 4-rogMHHOMY Ta
38.2% mpotu 37.9% Ha 30-XBUIHHHOMY iHTepBanax) — le CBiMUMTH PO AOLITBHICTE
BUKOPHCTAHHSI PO3/UILHOIO [PE/ICTABICHHS PUHKOBUX TOTOKIB Y NPHKIAIHUX
CHCTEMax aHasi3y;

— JOBEJIeHO, 110 BUKOPUCTAHHS MOKa3HUKA MOTNHHAHHS iMmyiscy (MAS)
AI03BOJIAE BUSABIATH MPUXOBaHi (a3l HAKONUYEHHs Ta PO3MOAINY AKTUBIB, SIKi
NEPeNyloTh CYTTEBHM ILIHOBUM pyXaM — ILie 3abesnedye HOro mepesary Haj
MEXaHICTHYHOIO KOB3HOK Ta VWMA, 30KkpeMa 3a MOKa3HMKAMM TOYHOCT] Ha PI3HHUX
inTepanax (mo 50% npotu 38.1% ta 42.31% Ha meHHOMY iHTepBai Ta 10 53.69%



npotu 29.31% Ta 34.98% mHa 30-XBHIMHHOMY iHTepBami), O MIATBEPIKYE
JOLITBHICTH HOT0 MPaKTHYHOTO 3aCTOCYBAHHS B 3a/1a4aX PUHKOBOT A1arHOCTHKM,

— TpaKTH4HA e(EeKTHBHICTb 3alPONOHOBAHOIO METOMY IHTENEKTyalbHO]
dinbTpallii TOProBUX CHUrHANIB HiATBEPIKYEThCS pPE3yIbTATAMH KJ1acu(pikariiHIxX
CKCIIePUMEHTIB, JIe MOKa3aHo CTabilbHe NepeBHIEHHs SKOCTI BimGopy curHaiis
MOPIBHSHO 3 0a30BUM miax010M Ge3 DinbTpalii; 30Kkpema, IS OKpeMHX TOPrOBHX nap
AOCATHYTO 3Ha4eHb moHax 0.85, IO CBIAYUTH MPO CYTTEBE 3MEHIIEHHS BILTUBY
PHHKOBOIO IIyMy Ta [IABUIIEHHS HANIHHOCT] (JOPMyBaHHS IIPOTrHOZHIX PilllCHB;

— TNpaKkTHYHE 3HAYEeHHs apXITEeKTYPHHX pillleHb Tojsirae y 3abesnedeHHi
I30/11ii pecypcoeMHHMX INpOLECiB HaBYaHHS Ta iH(eEpeHCy, 1o M1 ITBEPIIKYETHCS
pesynbTaTaMM  pO3paxyHKy —apXiTeKTypHHX MeTpuk P. Maprina, 30kpema
cTabinbHicTIO KOHTYPY iH(epency (1=0.60) Ta HU3BKMMH 3HAYEHHAMH AUCTAHIIT 10
rosiosrol mocnigosHocti (DE[0.11;0.40]) — e 3abe3nedye MONIHMBICTE cTaGiIBHOT
00pOOKH MOTOKOBHX MaHKUX Y PEXKMMI, HAGIMKEHOMY JI0 PeaIbHOTO yacy, O0e3 BIUTHBY
IIUKJIB ITepeHaBYaHHS MOJElIei;

— JO0MaTKOBO BCTaHOBJICHO, 1110 IpOTpaMHa peaizalis 3 BUKopuctanusm JIT-
KOMIINSLIT Ta mapanenizanii oGuncieHs 3a0e3neuye CKOPOYeHHs dacy PO3paxyHKy
CKJIAJIHUX TOKa3HMKIB 3 2,0 no 0,6 cexyHmu, mo Mmae OesrocepeqHe MpUKIaLHE
3HAYEHHS J1JIsI BACOKOYACTOTHHUX AHAJITHYHHX CHUCTEM.

3aranoM  OpaKkTWYHA  3HAYYI[CTh  PEe3yNbTATiB  MiATBEPIKYETBCS  iX
BIPOBaKeHHAM Yy AisibHicTs POIT Hosingeka A. B., e BUKOPUCTAaHHS po3po0IeHNX
3ac00IB JI03BOJIMIIO 3MEHIIUTH YACTKy XMOHOIIO3HUTHBHHX OI[IHOK I[IHOBOI JIMHAMIKHA
Ha 11% Ta cKOpOTMTH 4Yac aHanizy pPUHKOBHMX AaHMX Ha 40%, 10 CBIAYHUTH po
pealibHy e(peKTUBHICTb 3aNPOTIOHOBAHKX PIllIeHb y MPUKIAJHUX YMOBAX.

3B’5130K po0OTH 3 HAYKOBHMH NPOrpaMaMH, INIAHAMHM, TeMaMHU.

Jucepranifina poGoTa BHKOHAaHA BINNOBIAHO 10 MIaHIB HayKOBOI i HayKOBO-
TeXHIYHOT AisnpHOCTI JlepskaBHOro yHiBepcHTETY iHpopMaLiiftHO-KOMYHIKaIi HHUX
TeXHOIIOTiH, a caMe B paMKaX HayKOBO-HOCHIIHHX poGiT Kadempu 1HKeHepil
nporpamMHoro 3abesnedeHHs Ha Temy «3abesredeHHs (yHKI[IOHANBHOI CTIHKOCTI
iHOpMaLifHIX CUCTEM IiAMPHEMCTBA B YMOBAX BILIABY AecTablIi3yrouuX (GakTopis
I3 3aCTOCYBAaHHSM HEMPOHHUX Mepex» (IepKaBHUMH peecTpaulifHuii  HOMep
0121U107501) ta «MeToau, Mojeni Ta mporpamHi 3aco6u IHTENIEeKTyaIbHOT 06pOOKH
JaHUX (DIHAHCOBMX PHUHKIBY (mepkaBHMiIl peecTpauiifHmii Homep 0126U000001).
Pesynpratu jpuceprauii KOpemomTh i3 3amauaMu ITiABHLIEHHS SKOCTI MAIIHHHOTO
HaBYaHHA B yMOBaxX HEBH3HAYEHOCTI Ta 3MEHINEHHS KiJIBKOCTI XMOHO MO3UTHBHUX
pillieHb, a TAaKOX BIAIOBIJAIOTH HampsiMam JOCTIKeHb, ITOB’SI3aHUM 13 aHaJi30M i
MOJICTIIOBAHHAM AHHAMIKM (DIHAHCOBHX YAaCOBHUX PSMAIB i3 BUKOPHUCTAHHSM METOJiB
MalIMHHOTO HAaBYAHHA T4 MEXaHICTUYHOIO MiJXOIy.



IloBHOTa BHKJIALY OCHOBHMX pe3yJbTATIB auceprauiiinoi poGorn B
nyoJaikamisx.

Teopernyni Ta mnpakTMYHI pe3ynbTaTH  AHCEPTALHHHOIO  JOCIiKEHHS
BioOpaxkeHO y 12 HayKOBUX Mpawsax, omyOiKoBaHuX aBTOpPOM. 30Kpema, 5 craTeii y
HAyKOBMX ()aXxOBMX BUJAHHSX (3 HUX | CTarTd y BHJaHHI, siKe 1H/IEKCYETBCS B
HayKOMeTpu4Hii 6a3i janux Scopus), 7 myGmikamiii y Marepianax i Tesax HayKOBO-
NPaKTHYHHUX TA HAYKOBO-TEXHIYHUX KOH(EpPEeHIIii.

Ouinka 3micTy amcepTauii, BiANOBiAHiCTL BCTAHOBIEHHMM BHMOraM o010
opopmaeHns.

Aucepraniiina po6oTa BuknaneHa Ha 195 cTopiHKax IPyKOBaHOTO TEeKCTy Ta
CKIaJa€Thesl 3 aHOTAil, MEPENiKY YMOBHUX CKOPOUEHb, BCTYILY, YOTHPHOX PO3LLIIB,
BICHOBKIB 110 KOJXHOTO pO3Jiy, 3aralbHUX BHUCHOBKIB, CITHCKY BUKOPHUCTAHHUX
JUKepet, o Haiivye 155 HaliMenyBanb, Ta 1oxatkis. CTpykTypa poGoTH € J0riuHOoI0
Ta MOCIIA0BHOIO, a 1 moOymoBsa 3a0e3levye CHCTEMHE PO3KPUTTS IOCTABIEHHX
3aBJIaHb JIOCIKEHHS Ta JIOCATHEHHS BusHa4eHoi MeTu. [TocIiIoBHICT BUKIaIeHHS
Marepiany BiJnoBimae npuiiHaTiid y creniamsHocTi 121 «ImxeHepis mporpamMHOro
3a0e3Me4eHHs» JIOTIli BUKOHAHHS HAYKOBHUX [OCILUKEHb, IO nependavae
OOIPYHTYBaHHA TIpOGNeMH, PpO3pOGJEHHS METOMIB 1 Mojese, IIPOEKTYBaHHS
NPOrpaMHUX pIlIHb Ta eKCIIEPMMEHTalbHE IiATBEPIKEHHS IX e]eKTUBHOCTI.
Marepian nuceprauii BukTaneHo y 4itkiit i sposyminiit Gpopmi, 3 HanexHUM piBHEM
JeTanisalil TEOPETHYHMX IMONOXKEHb, METOJMYHHX pillleHb Ta pe3ynbTaTiB
CKCIIEPUMEHTATBHIX OCIIiJDKeHb, TeKCT XapakTepu3yeThes MOCIiI0BHICTIO BUKIIAZY,
KOPEKTHMM BUKOPHCTaHHAM (axoBOi TepMiHOJIOTII Ta HAIEXKHOIO apTYMEHTOBAHICTIO
BUCHOBKiB. OQopMIeHHs JucepTaniitHoi po6oTH, cTpyKTypa ii OCHOBHUX €JICMEHTIB,
TMOJIaHHsI UTIOCTPATHBHOIO Matepiany, Tabuuub, (GopMyl, NOCHIaHb Ta CIIUCKY
BUKOPHCTaHUX JDKEpesl BiANOBINAIOTH BCTAaHOBICHHM BHMOraM 1O O(OPMICHHs
auceprauiiiiux poOit, a 3micT i dopma monamms Martepiamy Y3TOJKYIOTBCS 3
BUMOTaMH /10 HAYKOBHX JIOCIIIKEHb Y Tainy3i iHpopMaiiiiHUX TeXHOOT.,

Y IepmoMy  po3Jili  aBTOPOM  HOCHIIKEHO KOHIENTyalbHi  3acamm
(pYHKUiOHYBaHHS PUHKY KPHUIITOBANIOT Ta MOTO KIIFOYOBI OCOGIHBOCTI. IIpoBeneno
KPUTHYHUI OIJIsL ICHYFOUMX METOMIB TeXHIYHOTO aHaTi3y 3 KPUTHYHUM BUCBITICHHSM
IX HENOJIKIB, IOCIIJKEHO B3a€MO3B'SI3KH MK IIHOK Ta IIOTOKAMH PHUHKOBUX 1
JUMITHUX OpiepiB, c(OPMOBAHO TOJOBHI HANpPSMH Ta 3aBIAHHS JHUCEPTALIIHOTO
JOCITIIDKeHHS.

Y zIpyromy poszini AOCHZKEHO ponlb Ta Micle MeXaHiCTHIHOTo niaxony Ta
ITOPUTMIB MALIMHHOTO HABYAHHS B aHANI31 Ta IPOTHO3YBAHHI PUHKOBUX TEHACHIIIH,
OIHCAHO IHCTPYMEHTApiil MPUYHHHO-HACTIIKOBOTO aHaisy JUls OLIHIOBAHHS BIUIUBY
PI3HUX TPUIepiB Ha PUHKOBY JMHAMIKY.



Y TpeThoMy pO3Ziii aBTOPOM YIOCKOHAIEHO METO] MEXaHiCTHYHOTO aHasi3y
LUIIXOM IHTerpauii JaHuX PO3AiIbHEX OGCSTiB MOKYNOK i TIPOAakiB, po3poGieHo
NOKa3HUK TOrIMHAHHS imiyascy (MAS), pospobieHo Meros iHTenexTyalbHOT
(GinbTparil MeXaHICTUYHUX CUIHAJIB 33 JOIIOMOTOIO MOJIe/ el MAIMHHOTO HaBYaHHI,
po3pobiieHo CrielianisoBaHi apXiTeKTypHi piuleHHs s 06'€AHAHHS X METOMIB Y
€IMHY LIJTICHY CUCTEMY.

Y ueTBepTOMY pO3AiNi MPOBENCHO eKCIIEPHMEHTANBHY Balialilo PO3poOIeHIX
METO/IB HAa ICTOPHYHMX [aHHX KPHUITOBAMIOT. TaKoK BHKOHAHO OLIHIOBAHHA
apXiTeKTypHOT CTifiKOCTI Ta i30Ms1ii MOAYIIiB MporpamMHoi peaisarii.

3ayBaskenusi 10 NPOBeJEHOr0 AMCEPTAMIIIHOIO KOCTiAKEHHS.

Huceprauiiina po6ota cripapise IMO3UTHBHE BPaKeHHS SK 3aBeplIeHe HAyKOBe
JOCIIDKEHHS, IPOTe OKpeMi if aCTIeKTH OTpeOyIOTh 10JaTKOBHX MOSCHEHb a00 GBI
NETAJLHOIO BUCBITIIEHHS.

1. B akryanpHOCTI pPOOOTH TiAKPECTIOETHCS HEOOXITHICTH 3abe3rneyenus
TMOSCHIOBAHOCTI pillleHb, OJHAK IIMTAHHS IHTEprpeTalii pe3ynbTaTiB Mojelei
MallMHHOTO HAaBYaHHs BMCBITIEHO HENOCTaTHBO. JlouinbHuUM Oyno 6 HOMOBHHUTH
JOCTIIHKEHHs aHaIi30M Ba)KJIMBOCTI 03HAK a60 IHIIUMM 3ac06aMH MOSICHEHHS pilIeHb
MOJIeNeH.

2. 'V poboTi 3amporoHOBAaHO MOKA3HUK MOMIMHAHHS iMImynsey (MAS), mporte
HE0CTAaTHHO JAETAIBHO MOCIIi/IKEHO HOro Yy TIHBICTH J10 3MiHM MapaMeTpiB MOZAEI Ta
PI3HMX PHUHKOBHX DPeXHMIB. [IpoBeleHHS aHANi3y CTilKOCTI ITOKa3HHMKAa MOIIO 6
HaJlaTH I0AATKOBI apryMEHTH IOAO HOro HaJiHHOCTI Ta MOKIMBOCTEH PAKTHYHOTO
3aCTOCYBaHHSI.

3. 3anponoHoBaHa apxXiTeKTypa iHTeNeKTyanbHOI CHCTEMHU JETAlbHO ONMCAHA 3
(yHKIIOHATBHOI TOUKH 30Dy, OJHAK MUTAHHs MACIITAGOBAHOCTI Ta OGYUCIIOBANBHOT
¢eKTHBHOCTI Npu 0OpobIi BENMKHX IIOTOKIB Gip)KOBMX JAHHX PO3LVISHYTI
HEJIOCTAaTHBO. BiIbIl eTanbHUM aHaNI3 NPOAYKTUBHOCTI CUCTEMM MIT O IiIBUIINATH
NPAaKTHYHY UIHHICTD OTPMMAHHX pe3yJbTATiB /U BMKOPUCTaHHS B yMOBax
BMCOKOYACTOTHOIO HAJXOKEHHS PUHKOBOT iH(OpMaIii.

BBaxalo, 110 BUCIOBJIEH] 3ayBa)KeHHs He € BU3HAYAILHUMU i He 3MEHIIYIOTH
3arajbHy HayKOBY HOBU3HY Ta IPAKTUYHY 3HAUUMICTh Pe3yJILTATIB Ta HE BIUIMBAIOTH
Ha MO3UTUBHY OLIHKY AUCEPTaLiifHOT poOOTH.

BucHoBok npo auceprauiiiny poGory.

Huceprauiiiia po6ota Llampo Iropst Bikroposuua na Temy «Metox aHanisy Ta
NPOrHO3YBaHHs IMHAMIKU PUHKY KPHIITOBAIIOT HA OCHOBI MEXaHiCTHYHOIO ITiIXOAY
Ta MalIMHHOrO HABYaHHsS» € CaMOCTiHHO BHKOHAHHM 3aBEPIIEHUM HAayKOBHM
JIOCIUKCHHSAM, Y SIKOMY OTPHMaHO HOBi HAayKOBO OGIpyHTOBAHi pe3yJbTaTH, IO B
CYKYMHOCTI 3a0€e3Me4yroTh PO3B’SI3aHHS aKTyalbHOr0 HAYKOBOTO 3aBIAHHS B MEKAX



crenianbHocTi 121 «IHXKeHepis IpOrpaMHOr0 3a0e3nedeHHs. HocnipkeHHs
BUKOHAHO Ha HalIKXHOMY HAyKOBO-METOIMYHOMY DiBHI 3 ZOTPHMAaHHSM TPHHIUIIIB
aKajeMi4Hoi jio6pouecHocti. Haykosa HOBM3Ha, CTymiHB OOIPYHTOBAHOCTI Ta
JIOCTOBIPHOCTI OTPUMAHHUX Pe3yNBTATiB, iX TEOPETHUHE i MPAKTHYHE 3HAYEHHS, a
TAaKOXK 3MICT Ta O(OPMICHHA [MCepTalii BiANOBIZAIOTH BMMOraM, BH3HAYEHHM
«llopsiiKOM NPHUCYIKEHHs CTymeHs Hokropa dimocodii Ta ckacyBaHHsS pilleHHs
pa3oBoI crienianizoBaHol BUSHOI pajiy 3aKJjany BUIIOT OCBITH, HAyKOBOI YCTaHOBHU PO
MPUCYJUKEHHS CTyIeHs 1oKTopa (inocodii», 3areeppkenoro [locranosoro Kabinery
MinictpiB Ykpainu Big 12 ciuns 2022 p. Ne 44, mio nae migctasy s NPUCYIKEHHS
3100yBayy Lanpo Iropro Bikroposudy crynens nokropa ¢inocodii B ranysi 3gans 12
«lnopmauniiini TexHonoril»y 3a creuianehicTio 121 «ImKeHepis IPOrpaMHOr0
3a0e3IeHCHHSD.

Penenzenr:

JOUEHT Ka(epu iHKeHepii mporpaMHoro 3abe3neueHHs

HaBuasnibHO-HayKOBOTO iHCTHTYTY iH(OpPMaLifIHUX TEXHOJIOTIi

JlepkaBHOTO yHIBepcuTeTy iHpopMaiiiHo-

KOMYHIKAIHHUX TEXHOJIOTIH,

KaHAUIAT TEXHIYHUX HAYK Tumyp JTOBXXEHKO
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