PEIIYBJIMKA CPBUJA
YHUBEP3UTET Y HUITY

MAIIMNHCKHA ®AKYJITET Y HUIITY

Ha ocHoBy unana 35. craB 2. [IpaBunHuka o MacTep akaJIeMCKUM CTyIdjaMa

OBABEINITABA

na he crynear MUPJAHA MUJIYTUHOBHWH

nmana 15.05.2023. ca mouetkom y 12,00 wacosa, y canu 401
MarmuHckor ¢akyarera y Huiry, OpaHuTd Mactep paj o1 Ha3uBOM:

MyJaTuBapujaTHi MO/JieJIM MAIIMHCKOT yYera 3a npeasulame npoMeHa

TEMA HA (PMHAHCHjCKUM TPKUIITHMA €A er30reHuM BeJIHYHHAMA

npeJ] KOMHUCH]OM Y CacTaBy:

Menmop | ipod. 1p Munan 3apaBkoBuh

Ynan npod. ap Hparan Mummuh

Ynan npod. ap MBan hupuh

PE3UME MACTEP PAJIA

VY cknagy ca uaejoM J1a 3HauajHOj MPOMEHHU Ha (PUHAHCH]CKOM TPXKHILUTY MPETXOAe MepHoan
Y3HEMHPEHOCTH WHBECTUTOpA, KOjU CBOjy 3HATHXKEJbY OJpakaBajy IMPETPAKUBABEM IKEJbEHUX
uHpopmanrja Ha MHTepHeTy, 00uM ynuTa 3a nperpary Google TpeHnoBa 3a oapeheHe TepMuHEe MOKe
ce KOPUCTUTH Y M3TPaby NMpoGUTAOMITHUX CTpaTerrja TproBama. MoJenn MaluHCKOT yYermha MOTY
YKJbYYMBAaTH OBAKBE €r30I€HE BEIMYMHE ca LuJbeM IpeaBubama Oyayhux mpomMeHa Ha TPKUIITY U
KOPUCHUIIUMA TPY>KUTH TOJaTKe Koju he uM momohu na noHecy MH(OpPMHCAHE OJTyKE O CBOjUM
uHBecTulMjama. OBaj paa 6aBu ce MpoOJIeMOM MPEeIUKIHUje [IeHa aKIMja Ha OCHOBY MCTOPHUJCKUX II€HA
U M0JIaTaka 0 CEHTUMEHTY MpeMa ojipel)eHoj akiuju, u3pakeHuM 00MMOM IIpeTpakuBama T€ aKIlHje Ha
MHTEepHeTy. 3acHUBa ce Ha CKyly mojgaraka o neHama DJIA muzaekca u obuma nperpare onpeheHux
¢uHaHcHjcKkuX peun y ckiony cepBuca Google Trends. Kopumhena je LSTM mpexa 3a npeasubame
DIJIA nene. Kpeupanu Mozen npuMemeH je Haj ABa pa3IMuuTa CKyIa Mojaraka, ca u 0e3 rmojaraka o
TPEH/I0BUMA TNpeTpaKuBama, yIpaBo Ja Ou ce MoKa3ao yTHIa] MoJaTaka O CEHTUMEHTY Ha TauHOCT
anroput™ma. IIpouena nepdopmancu mozena obabeHa je KopuirhemeM MpocedHe ancOoNIyTHE IPELIKe
(MAE) u npoceune arnconytHe npouentyanHe rpemike (MAPE). HbuxoBe BpenHocTH yka3yjy Ha TO J1a
ce JI0/1aBaeM IMoJlaTaka O CEHTUMETHY MpeMa KJbYYHUM (PUHAHCHJCKMM pedyrMa IMOMaXXe MOJIENy
MAIlTMHCKOT y4Yema Ja 0ojke yunm o oOpaciimMa Oep3e W Ha Ta] HAUYMH HANpaBH KBaJUTETHH]a
npeaBuhama.
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