PELIEH3UA
Ha crarsio «OBYUEHUE HEMPOCETEBOU MOJIEJIU JUIS
[IPEJCKA3AHUS PEUTUHIOB OBJIMTALIUI DMUTEHTOB»
KobG3es Aprem AnekceeBud — CTyACHT-MarucTp, OUHAHCOBbBIN YHUBEPCUTET MPH
IlpaBurenscTee PO
Cemsiukun Edum I'puropseBud - kKaHIMIAT SKOHOMHUYECKHUX HAYK, JOLEHT
Kaeapel GUHAHCOBBIX PHIHKOB U (PMHAHCOBOTO MHKMHUPUHIa DHHAHCOBOTO

yHauBepcurera 1pu IlpaBurenscree PO

Hccnenosanve HanpaBaeHO Ha MPOTHO3UPOBAHHE KPEIMTHBIX PEHTHHIOB
OO/Mranuii poCCHHCKHX 3MHTEHTOB / BEpOATHOCTH JeonTa ¢ IPUMEHEHHEM
METOJI0B MalIMHHOTO 00ydeHus u Heipocereit (MLP, LSTM) u cpaBHEeHHEM HX C
Knaccudeckumu noaxogamu (MDA, Logit, Lasso). Llens — moctpouts Mozmens
MHOTOKJIACCOBOTO  MPE/CKa3aHMs PEHUTHHIOB U OLECHHUTh €€ MNPaKTHIECKYHO
IPHUTOIHOCTE 1JII HHBECTOPOB M AaHAIMTHKOB.

ITonHOTa PacKpeITHs TEMbI OLEHMBAETCS KaK JOCTATOYHAs. AKTyalabHOCTb
paboThl BBICOKA — 3a/a4a OLEHKH KPEIWTHOTO DHCKA BaXKHA I PHIHKA U
peryastopoB. (CTaTess HMMEET JOTMYHYIO CTPYKTYPY: BBEIEHHE, METOHOIOTHIO
MCCIENOBaHMsA, 0030p JIMTEpaTyphl, OCHOBHYIO YaCTh M BBIBOABL. M3IoKeHHE
Marepuaja IociIeI0BaTeIbHOE U MOHATHOE.

Ananmi3 HanOosee BaKHBIX aCIEKTOB UCCIIEIOBAHUS, PACKPHITHIX aBTOPOM:

- Hcrounvku f[aHHBIX M BpPEMEHHas pa3MeTKa — pAcCMOTPEHBI, HO
IPOTUBOPEYHBO.

- IlpenoOpaboTka: ynoMsHYyTHI IPOMYCKH U MaCIITa0HPOBAHUE.

- Cpasuenne moaeneit: mepednciensl metoasl (MDA, Logit, Lasso, LSTM).

- Apxurektypusle pemeHus (LSTM s BpeMeHHBIX psiIOB) — JIOTHYHBI
NpH HaTU4YUH TOCIEAOBATEIbHBIX [AHHBIX; HE 00OCHOBAHBI IIPH arperupOBAHHBIX
TaONMYHBIX IPU3HAKAX.

Hayunoe Hanpasiienue paGoTsl



data science, (HUHaHCHI

[IpuxiaaHas MeXIMCUMIUIMHAPHAs 00IacTh:
pPEHTHHIOBAaHWE) IUIIOC BBIUUCIIATEIbHAS CTAaTUCTHKA /

(KpenuTHBIM PHCK,

MAaIIMHHOE 00y4YEeHHE.

Kaace crarbu
DMmrnupuyeckas TIpUKIagHas crathd (mpuiokeHne MetofqoB ML k 3ajgaue

IPOTHO3UPOBAHUS PEUTHHIOB); C JIEMEHTaMH METOJUYECKOM paboThl (CpaBHEHHE

METOIOB).

AHAJIN3 JIUTEPATyPHbIX HCTOYHUKOB
B craree mpencTaBiieH JOCTAaTOYHO Pa3BEPHYTHIM AHAIN3 IUTEPaTypHBIX

HCTOYHHKOB. ABTOp OITUPacTCA Ha COBPEMCHHLIC UCCIIEJOBAaHUIIL.

Hasmmuue npo0.1eMbl 4 ONMCaHHe €€ pelieHns
[Tpobrema — MPOTHO3 PEUTHHTOB MPH MaIOM O0BEME NAHHBIX M OOJIBIIOM

YHCJIe MPOITYCKOB — 0003HAYEHaA.

HpaKTl/I‘leCKaﬂ SJHAYUMOCTD paﬁ()Tbl
KOHHCHTyaIH)HO BBICOKasdA: HWHCTPYMCHT JI1 OLCHKH KpPECAWTHOIO pHCKa

nmoje3eH. Ho mpakrThueckas MPUMEHHMOCTH TpeOyeT MOBBILECHHUS HaAEXKHOCTH

MOJECIN, MHTCPIOPETHPYEMOCTH U AEMOHCTpAINH CTaOMJIBHOCTH Ha TECTax U B

CTpecc CLUEHApHUsIX.
DopMaiibHAsA XaPAKTEPUCTHKA CTAaTbH
TepMHHOIOTHST MCTOJIB3YETCS

Crarpss HamucaHa B Hay4YHOM CTHJIC.

KOPPEKTHO, MaTeMaTH4YeCKU arapar npeacTaBJICH.

O01ee 3aKjiroueHue
PaGora 3aTparuBaeT BaXXHYIO MpoOieMy U UMeeT NOTeHIHa/l IPaKTUYeCKON

3HAYUMOCTH.
Pexomenanus Kk ny0aMKauum

Cratbs MOXKET OBITh PEKOMEH/IOBaHa K MyOIMKaL|H.
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