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[IpencraBneHpl pe3yibTaThl UCCISAOBAHHA IO Pa3paboTKe HEUPO-HEUSTKOW CHUCTEMBI, KOTOpas
MO>KET UCIOJIb30BATHCS KAK MHCTPYMEHT MOAJIEPKKY MPUHATHUS PELICHU Ha BAJIIOTHOM pbIHKE. B
paMKax HaHHOW pabOTHI CO3MaH ANTOPUTM (HOPMHUPOBAHHS TOPTOBBIX CHTHAJIOB, BBINICIICHBI
Hanbollee 3HAYMMBIC TEXHWYCCKHE WHAWKATOPH, cpopMupoBaHa oOydaromas BEIOOpKa,
CIIPOEKTHUPOBAHA U MPOTECTUPOBaHA HEWpOHHAs ceTh. [IpU 3TOM TOYHOCTH MOJYYEHHON MOAENU
MIPEBOCXO/IUT JIMHEHHYIO U KBaAPAaTUYHYIO PETPECCHUIO.

Kniouesvie cnosa: BamOTHBIN PBIHOK, TOPTOBBIE CUCTEMBI, HEHPOHHBIE CETH.

BBeaenne

PazButne coBpeMeHHBIX WHGOPMAIMOHHBIX TEXHOJOTUH  IO3BOJIWIO  CYIIECTBEHHO
PacCIIMpHUTh KPYT JUI], KOTOPBIE MOTYT SIBIATHCS YYACTHHKAMH BaJIOTHOTO phIHKA. CeroHs KaKIbIi
W3 HAC MpU HAIMYUU JOCTyNa K ceTu MHTepHeT MOXKEeT BRICTYIATh B POJIM TpeHiepa Ha TII00ATBHBIX
MHUPOBBIX TOPTOBBIX IUIOIIAJKAX, BKItodash FOreX. YCHemHOCTh OCYIIECTBIEHHS CHENOK IIPH 3TOM
OyIeT 3aBUCETh OT HAIlMX YMEHHH W HaBBIKOB OIEPATHBHO 00padaThIBATh CYIIECTBEHHBINM 00BeM
pasiauuHOi HMH(OPMAIIMH, BKJIKOYAas 3KOHOMHUYSCKHE U IIOJUTHYSCKHUE HOBOCTH, KOTHPOBKH H
TEXHUYECKUE UHIUKATOPHI.

Jis memedt aBToMaTH3alMKd TIPOIECCa TOPTOBIM YacTO pa3pabaThIBAlOT W HCIIONB3YIOT
CHUCTEMBI C TPUMEHEHHEM HEHpOHHBIX ceTeil. IIpum 3TOM HayuyHOW 3amadeil sBIsSETCS Kak MOA00p
ONTUMANILHOM CTPYKTYpBl, Tak W (opMHupoBaHUe oOydaromield BbIOOpKH. PemieHHio mocnenHe
TIPOOJIEMBI U TIOCBAIIEHA JJaHHAS CTaThs [1].

MeTonmnka 3KCepuMeHTa

Wnes ¢opmupoBanust oOydaromieli BBIOOPKM COCTOMT B TOM, 4YTOOBI Ha OCHOBaHUU
PETPOCIIEKTUBHBIX JTAHHBIX MOMBITATHCS MPEANOJIOKNUTL, KAKMM OYJIET KypC BaIIOTHI B Oyayiiem. [Ipu
3TOM HaMm B JOOOW MOMEHT JOCTYIHBI JECATKA TEXHUYECKHX HHIUKATOPOB, M3MEHSIONIUX CBOEC
3HaYEHHUE B 3aBUCHMMOCTH OT CUTYalliU Ha PHIHKE.

OpauM K3 HauboJiee YacTO HMCIOJIb3YyEeMbIX HMHIMKATOPOB MPH IHMOCTPOSHHUM MEXaHHUUECKUX
toproBeix cucteM (MTC) sBusercs ckombssimas cpeansisi (Moving Average — MA), kotopyro
WCTONB3YIOT KaK CUTHAN Ha TIOKYIIKY, ecii MA ¢ MEHBIITUM NIEPUOJIOM TepeceKaeT CHU3y BBepX MA
¢ OOJIBIINM TIEPHOJIOM, 1 HA00OPOT.

YKa3aHHBIA WHIUKATOP MHOTOKPATHO JOKa3aj CBOI TIOJIE3HOCTh B KadyecTBE HMHCTPYMEHTA
TIOUIEP)KKH TIPUHSTUS PEIIeHUH, OMHAKO s (OpPMHUpPOBaHMS OOydaromield BHIOOPKH HaM HEO0OXOIUM
BBIXOJTHOW YHCJIOBOW PSJI, CBS3aHHBIM C BXOMHBIMH 3HAYEHWSIMH WHIAWKATOPOB, KOTOPBIM OymeT
MPEJICTABIIATH COO0M TOPrOBBIC CUTHAIBI.

Jis hopMupoBaHUs yKa3aHHOTO psiia ObUT pa3paboTaH COOTBETCTBYIOIIHMMA alrOPUTM, OJIOK-
CcXeMa KOTOPOro Npe/cTaBlicHa HIKe Ha puc. 1.
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Wnes maHHOrO anropWtMa 3akitoyaeTcs B cleayromiem. VMes MaccHB 3HAYCHUH IIEH 3a
uctekmmii nepuon BpeMeHu (C) chopMupyeM HOBBI MacCWB A, dIIEMEHTaAMH KOTOPOTO OyIyT
3HaYeHUS] MaKCHMaJhHOTO OTKJIOHEHHUS OT TEKYIeH IeHbl 3a mepuoy TN. [Ipu a3ToMm monoxuTensHoe
3HaYeHHE OyJeT O3Ha4yaTh BO3MOXXHOCTH OTKDPBITHS B JAQHHOW TOYKE CJACIKA Ha IOKYIKY,
OTpHUIaTeNFHOE — Ha TIpoAaxy. Takum obpazom, 3amada moctpoernss MTC cBoauTcst K HAXOXKIACHUIO
TaKUX WHANKATOPOB, 3HAUYEHUS KOTOPBIX OBl CTATUCTHYECKHA 3HAYNMO OBUIM CBSI3aHBI C TOPTOBBIMH
curHanamu. VoM IpyruMu CIOBaMHM — €CIIM Ha XPOHOJOTHUYECKHX JAHHBIX DSl WHAMKATOPOB OBLI
JIOCTaTOYHO CBSI3aH C IICHOM, MOXKHO MPEAIOJIOKUTE, YTO JAHHAS CBS3b COXPAHHUTCS U B JTAJTBHEUIIICM.
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Puc. 1. Biiok-cxema anroputma (OpMHPOBAHHUS TOPTOBBIX CUTHAIIOB

y

Pacnionaras ucTOpHYEeCKMMHM [aHHBIMM O KOTHPOBKAax BaIIOT (B3STHIX M3 INPOrpPaMMBbI
MetaTrader), npoBemeM KOPPEIALMOHHBIM aHAIN3 MONYyYCHHOrO psia TOProBBIX CHUTHAIOB U
Pa3HOCTBIO MEXAY CKOJB3AIIUMH CPEAHHMHU PA3IUYHOTO Tepuona. Pe3ynbTaTsl MpEACTaBIEHBI B
Tabn. 1, u3 KOoTOpol BUIHO, YTO AJsl BHIOpaHHBIX BamoTHOM mapel EURUSD u uetbipexuyacoBoro
MHTEpBajia HauOOJIbIINH KO3 (HUIUEHT KOPPEIALUN AOCTUTAETCS, €CIIM pacCMaTpUBAaETCsl Pa3HOCTb
MA c¢ nepuogamu 120 u 100-110. M3 momydeHHBIX pE3yJIbTATOB MOXHO MPEANOJIOKUTH, 4YTO
JanbHelllee yBeIMUeHNne epHo/ia BI30BET ellle OoJiblliee yBEINYEHHEe CBSA3U, OJHAKO MIPOBEICHHbIE
MCCIIeIOBAaHUS ITOKA3aJId, YTO MPH yBEIMUeHUHU eproaa 6osiee 140 koppensuus HauuHaeT yObIBATh.

Hcxons u3 ckazaHHOro BhIlIe, MHAUKAaTOp MA OyneT UCIob30BaThCsl KaK OJUH U3 BXOAHBIX
napamMeTpoB Ui HeWpoHHOU cetu. OmHako ans moBbimeHHs ycToiumBoctH MTC HeoOxoaumo
BBIIETIUTh U IPYTHUE UHIUKATOPHI, TECHO CBSI3aHHBIE C N3MEHEHUEM IICHBI.

Ta6nuna 1. KoagpuumenTsI KOppeasinuu Me;KAy psiioM TOProBbIX CHTHAJIOB W Pa3HOCTHIO 3HaYeHHH MA pa3nyHbIX
nepuoaoB

Iepropr 5 10 15 20 25 50 60 70 80 90 100 110 120

120 0,36 | 0,38 0,41 0,43 0,45 0,54 0,56 0,58 0,60 0,61 0,62 0,62 —

110 0,34 | 0,36 0,39 0,41 0,44 0,53 0,55 0,57 0,59 0,60 0,61 — —0,62
100 032 | 034 0,37 0,39 0,42 0,51 0,54 0,56 0,58 0,59 — —0,61 | 0,62
90 029 | 032 0,34 0,37 0,39 0,49 0,52 0,54 0,56 — —0,59 | 0,60 | 0,61
80 0,26 | 0,29 0,31 0,34 0,36 0,47 0,50 0,53 — —0,56 [ 0,58 | 0,59 | 0,60
70 0,23 | 0,25 0,28 0,31 0,33 0,44 0,48 — —0,53 [ 0,54 | 056 [ 0,57 | 0,58
60 019 | 0,22 0,24 0,27 0,30 0,41 — —0,48 | 0,50 | 0,52 | 0,54 | 0,55 | 0,56
50 015 | 0,18 0,20 0,23 0,26 — 041 | 044 | 047 | 049 | 051 | 0,53 | 0,54
25 0,05 | 0,07 0,09 0,11 — -0,26 | 0,30 | 033 | 0,36 | 0,39 | 042 | 044 | 045
20 0,03 | 0,05 0,07 — 0,11 | 0,23 | 0,27 | 031 | 0,34 | 037 | 0,39 | 0,41 | 0,43
15 0,02 | 0,03 — -0,07 | 0,09 [ 020 | 024 | 028 | 031 ] 034 | 037 | 039 | 041
10 0,01 — -0,03 | 005 | 007 | 018 | 022 | 025 | 0,29 | 0,32 | 0,34 | 0,36 | 0,38
5 — -0,01 | 0,02 | 0,03 | 0,05 | 0,15 | 0,19 | 0,23 | 0,26 | 0,29 | 0,32 | 0,34 | 0,36
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MEeXIOy Hambojee
TpeuaepamMu, U

C oroil wmempto OBUT  MPOBEAECH  KOPPESIIMOHHBIA — aHAJIH3
pPacHpOCTpaHEHHBIMH  TEXHHYECKHMMH  HMHIMKATOPAMH,  HCIIOJIb3YeMBIMHU
c(OPMHUPOBAHHBIM PSIIOM TOPTOBBIX CUTHANIOB. Pe3ynbraT mpeacrasieH B Tabm. 2.

Tabnuua 2. KoadduumeHTsl Koppeasinuu Mex1y 3HaYeHUsIMHU Psi1a TOProBbIX CHIHAJIOB H MHIHKATOPAMH

O6o3HaueHne Ha3zBanue unaukaropa Koadpumment
HHINKATOpa KOpPEIISALHK
MACD CxoxJeHHe/pacXoKIeHHEe CKOMb3Ammx cpexuux (Moving Average -0,0795
Convergence/Divergence)
MACD signal CurnaneHas muaus MACD —0,1065
MACD - signal Pasnocts Mexry MACD u cHrHaIbHOM THHHEH 0,0734
AC Texnuueckuit HWHIUKATOP YCKOpEHHsI/3aMe JICHUS
(Acceleration/Deceleration, AC)
AD VHuKaTop HakoruieHus/pacnpeenctus (accumulation/distribution, A/D) -0,2610
Alligator Ammararop (Bill Williams' Alligator) -0,3116
Gator Tarop ocummisitop (Gator Oscillator) 0,0788
ADX Wupeke cpemHero HampasineHust asikenust (Average Directional 0,1072
Movement Index, ADX)
ATR Cpennuii nctuHHbIN nrana3on (Average True Range, ATR) 0,0055
AO 3ameuarenpHbli ocupswisTop buiuta Buubsimca (Awesome Oscillator, AO) -0,0316
BearsPower WHauKaTOp MEABEKbEH CUIIBI -0,0164
Bands TTosock! Gosummapkepa (Bollinger Bands®, BB) —0,2950
BullsPower Wunukatop ObIYbei CHITBI -0,0057
CClI Wnpexc roaproro kanana (Commodity Channel Index, CCI) —0,0312
DeMarker Wunukarop Jemapka (DeMarker, DeM) —0,0600
Envelopes WuaukaTtop orubaroniye JuHuK (KOHBEPTHI, envelopes) -0,3114
Force Wupexe cusl (Force Index, FRC) 0,0087
Ichimoku Wuaukarop umuMoky kuHko xaiio (Ichimoku Kinko Hyo) -0,2783
MFI Wnpexc nenexsbix motokos (Money Flow Index, MFI) 0,0076
OsMA Wuaukatop ckone3simieit cpemnei octmmisitopa (Moving Average of 0,0734
Oscillator)
SAR IMapabonuueckas cucrema SAR (Parabolic SAR, stop & revers) —0,2963
RSI Wunexc otHocurensHoii cuitbl (Relative Strength Index, RSI) —0,0845
RVI Wunexc otHocurensHoi 6oapoctu (Relative Vigor Index, RVI) —-0,0636
StdDev Cranmapraoe otkinonenue (Standard Deviation, StdDev) -0,0112
Stochastic Croxacruueckuii ocripmunsitop (Stochastic Oscillator) —-0,0179
WPR TexHuyecknit HHAUKATOP MPOIEHTHBIA Anana3oH Bumbsmca (Williams’ -0,0371
Percent Range, %R)

W3 T1abn. 2 BHAHO, YTO HAWOONBUIMKA MO MOAYMIO KOI(PGHUIMEHT KOPPEIALUH HMEIOT
cnenyromme wuuankatopel: AD, Alligator, Bands, Envelopes, Ichimoku u SAR. M3menss wux
napaMeTpbl W BPEMEHHbIE MEepPHOJbl TOMBITAEMCS YJIYYIIUTh CBA3b CO CTATHCTUYECKUM PAIOM
TOPTOBBIX CUTHAJIOB.

[lepeuens mapamerpoB nnHavkaropa AD He mpenmnoiaraeT BO3MOXKHOCTb €r0 ONTHMH3ALNU.
[Tox6op neproioB U peskUMOB paboThl nHaAnKaTopa Alligator m3MeHmM KOIPPUIMEHT KOppesAIrn
TOJIKO B TPEThEM 3HAKe Mocie 3amsaToi. OnTuMH3alys mapaMeTpoB HHAUKaTopa Bands mo3sosiia
YBEJIMYUTHh MOJYJIh Kod(dunuenta koppemsuun 1o 0,3535 3a cuet nogbdopa pexxuma u nepuoza (45).
He ynanoch cymniecTBEHHO ONTHMH3MPOBATH CTENEHb CBSA3M y uHAuMKatopa Envelopes — momGop
MapaMeTpoB MO3BOJMI BRIWTH Ha 3HadeHne MUHyC 0,31224 3a cueT u3MeHEHHs peKuMa CUTHAJIBbHOM
muann. HecymectBenno — o munyc 0,3136 ynanoch yBemMYuTh MOAYIh KO3 PHIIMEHTa KOPPEISIHH
Mex 1y uHanKaTopoM IChimoku u psitoM TOpProBeix CUTHAIOB. YIy4IIUTh CBsI3b HHIUKaTopa SAR He
yaanock. J1Jis MpoBEepKH Ha YCTOMYUBOCTD BHIOPAHHBIX HA OCHOBAHHMHM Ta0JI. 2 HHAUKATOPOB B Ta0JI. 3
NpeACTaBICHbl KOA(PQHUINUEHTHl KOPPEeNsIUMU MX 3HAa4eHWH Ha Tpadukax pazauyHBIX BPEMEHHBIX
MIEPHOOB.

Tabmuma 3. Koag¢unmeHTh KOppeasiiuu 51 BHIOPAHHBIX HHAMKATOPOB HA Pa3JIMYHBIX TaiiMppeiimax

Tlepron AD Alligator | Bands | Envelopes | Ichimoku SAR MA140-MA120
omun yac | —0,1887 | -0,4013 | -0,3804 | —0,4119 | -0,4214 | —0,4307 0,2721
uersipe yaca | —0,2611 | —0,4638 | -0,4694 | —0,4884 | —0,4715 | —0,4439 0,5867
omuu newp | 0,1122 | —0,3219 | -0,1819 | -0,5647 | —0,4128 | -0,3114 0,5799

AHanm3upys IpeJCTaBlIeHHbIe B Tab. 3 JaHHBIE, HEOOXOANMO OTMETUTh M3MEHEHHE 3HaKa Y
uanukatopa AD Ha pgHeBHOM rpaduke. DTOT (akT TpeOyeT HCKIIOYEHUs] €ro W3 IepeyHs
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WHJMKATOPOB, 3HAYCHHS KOTOPHIX OYyIyT B JaJbHEHINIEM HCIOJB30BaHbl sl (POPMHPOBAHHUS
oOydaromeil BEIOOPKH W TOJJEPKKH MPUHATHS pemeHui. s OCTanbHBIX WHIUKATOPOB CHIIbHAS
CTaTHCTHYECKas! CBS3b WX 3HAUYCHMWH C TOPrOBBHIMH CHTHAJIIAMH COXpaHWiIach. IIpw 3ToM ¢ yderom
pasmepa BbIOOpPKH (N =1000) m kputnueckux 3HadeHud kodddummenta xoppemsuuu (0,1460)
BenmmunHa ommoOku p coctaBiser 0,001. To ects ¢ BeposrHocThioO 99,9 % BBIABICHHBIE CBS3H
SBJIAIOTCS CTATHCTHYECKN 3HAYNMBIMH.

Taxum oOpazom, oOyuaromasi BEIOOpKa A1l HeHpOHHOU ceT OyNeT COCTOSATh U3 CEMH PSAOB,
HEPBbIC IIECTh U3 KOTOPBIX OYAYT SBISATHCS BXOJHBIMU MapaMeTpaMu, a CEAbMON — PSIOM TOPTOBBIX
CHTHAJIOB.

ITocTpoenne Helipo-HeYeTKOI cHUCTEMBI

JInst  mocTpoeHHMs — HEMpO-HEUeTKOH  CHUCTEeMBI  BOCHOJb3yemcsi makerom — Matlab,
IPEIOCTABISIOIIUM BO3MOXHOCTh IPOEKTUPOBaTh HEWPOHHBIE CETH U padoTaTh € HEYETKUMHU
MHOkecTBamH [2]. Jlns mpumepa chopmupyem TEKCTOBBIN (ailn ¢ Tpemsi psgamu, MEpBbIe 1Ba U3
KOTOpBIX OyIyT conepXaTh 3Ha4YeHHs TexHWYeckux wuHaukatopoB (Envelops u MA140-120),
UMCIOIIUX HAWOOJBIINA KOXPQUINEHT KOPPESHH, TPETUH — TOproBble cuUrHadbl. CTpyKTypa
CreHEPUPOBAHHON HEWPOHHOW CETH Mpe/ICTaBIeHa Ha PUC. 2.

[IpoBenem o0ydyeHHE HEUETKON CUCTEMBI Ha IPOTSHKEHUH 25 utepanuil. JJuHaMuka o0y4eHus
BbIBOJIUTCS B OcHOBHOM OKHe ANFIS-penakTopa: ochk aOCIIMCC COOTBETCTBYET HUTEPALMSIM aJITOPUTMA
o0OydeHus, a OCh OpIMHAT — 3HAYCHHSIM CpeTHeH KBaapaTndHoi ommOku. [locie HacTpoiku ommoka
o0yuenus coctapisier 123,6. Eciu yBeIMUYUTE YMCIIO BEPIIMH BTOPOro ypoBHs cetu (inputmf, puc. 2)
C TpexX JO MITH, a KOJIMYECTBO LMKJIOB OOYYEHHUS YCTaHOBHTH paBHBIM 50, TO ommOKa oOydeHHS
cauzutes 1o 104,5. Omubka Ha TecToBO# BEIOOpKe cocTaBmseT 104,5.

CpaBHUM pe3yNbTaThl HEYETKOW WACHTU(DUKAINY C THHEHHOW W KBaJAPATHIHOW PETPECCHIMHU.
B pesynbraTte momyuaem Mojeib, OIIMOKM KOTOpPOH Ha oOydaromield W TECTOBOM BBIOOPKAx
cocraBisitotr 180,5 u 156,5. [{na HenuHeitHOH Moaenn ommOK Ha o0yJaroleii 1 TeCTOBOM BEIOOPKax
cocTaBiaroT 165,5 n 143,3 COOTBETCTBEHHO.

<) Anfis Model Structure =13 x|
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Puc. 2. Ctpykrypa creHepupOBaHHOW HEWPO-HEUSTKOW CHCTEMBI

Hccnenyst Bonpoc ONTUMH3ALUU CTPYKTYPBI CO3JaHHOW MOJENU C OOJBIIMM KOJINYECTBOM
BXOJHBIMU CHUTHaJaMH CJIEIyeT OTMETHTh, YTO TPH TMPOYUX PABHBIX YCIOBUSAX HMCKYCCTBEHHAA
Heiiponnast cetb (MHC) ¢ GosbIIMM KOJHYECTBOM IMPABUII MOKA3bIBAET JYYIIYED TOYHOCTh. IDTO
noareepxxkgaer 1 MHC c mectero HelipoHamu u 216 mpaBunamu, ommbka — 1506,9, ¢ cembio
Heliponamu u 343 mpaBumamu — 1107,5. OgHako HapamuBaHUE KOJWUYECTBA MPABUJ TAKKE KaK H
KOJIMYECTBA BXOJIHBIX CHTHAJIOB YIUPAETCS B BBIYHCIHTEILHBIE MOIIHOCTH U BpeMsi, Tpedyemoe Juis
00y4YeHUS CHCTEMBI.

Kpome kommuectBa BXOAHBIX HapameTpoB M cTpykTypel MHC Ha TOYHOCTH cHCTEMBI
CYIIIECTBEHHOE BIMSHHE OKa3bIBAIOT M JPYyTHE MapameTpsl, B yactHocTH, Input MF Type. Tak, musa
npeuiaraeMoro no ymondanuto tuna «gbellmf» ommobka obyuenns (3139,8) nomyuaercst Bbllie, 4em
s tana  «gaussmfy  (2896,1), KOTOpeIi W3 BCEro MHOXECTBa IIPH3HAH HaMH HauOolee
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onTuManbHbIM. [IpH 3TOM MpH M3MEHEHHWH THIA BBIXOJHOTO y37a ¢ «Constanty (mpemmaraercs 1o
ymomuanuio) Ha «linear» omubKy o0y4eHus yaaeTcs CHU3UTh enie 0oubie — 10 1944,6.

W3 mpeayioxKeHHbIX METOMOB OOydYeHHs ONTUMAalbHBIM siBisercs «hybrid», kotopsriit mo
cpaBuenwuto "backpropa" mo3gossiet noay4aTh 60J1e€ TOYHBIE CHCTEMBI.

3akiaouenne

Takum oOpa3zoM, HEUETKAsT MOJEIbh TOYHEe JTUHEHHON M KBaIpaTUIHON PErpeCcCHii OIUCHIBACT
3aBHCHUMOCTH TOPTOBBIX CUTHAJIOB OT 3HAYEHUI TEXHUYECKUX MHIUKATOPOB. BakKHO TakKe 3aMETHUTh,
YTO WCIOJL30BAHHE BMECTO MPOCTOr0 MeTojAa pemierdaroro paszowenus (Grid partition) mertona
cnoxHo# Kimactepusarmu (Sub. clustering) mossossier erie OOJbIIE CHHU3UTH YPOBEHb OIIMHOKH
CHHTE3MPOBAHHON HEHPO-HEUETKOW CETH U TEM CaMbIM IOBBICHUTE €€ afeKBaTHOCTE [3]. [IpoBeneHHbBIC
HAMU WCCJICJIOBaHUS TIO3BOJIMIIN BBISIBUTH onTHMaibHbIe napamerpsl MHC B pamkax momenu ANFIS,
KOTOpasi B TIOJTHOW Mepe MO3BOJISIET HaM co3naBath U dddextuBHO ncmonb3oBaTh CIIIIP Ha peIiHKE
Forex.

APPLICATION AND OPTIMIZATION OF NEURAL NETWORKS FOR DECISION
SUPPORT ON EXCHANGE MARKET

V.A. RYBAK, H.M. SULAIMAN

Abstract

The results of investigation of developing neuron-fuzzy system that can be used as a decision
support tool on the currency market are presented. The algorithm of trading signals forming is created,
the most important technical indicators are chosen, the training selection is formed, and the neuron net
is created and tested. The precision of developed model exceeds linear and quadratic regressions.
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