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ITPOI'HO3NMPOBAHUE BPEMEHHBIX PAJIOB, ARIMA, METOOJIOI'A
BOKCA-/DKEHKMHCA, OILIEHKA ITAPAMETPOB, METOJl MOMEHTOB,
METO/]], MAKCHUMAJIBHOT'O [TPABJIOITOJOBN A, METO/1
HAUMEHBIIINX KBAJIPATOB, 'EHETUYECKUU AJITOPUTM, JAVA
BUBJIMOTEKA

OOBEKTOM HCCIEAOBAHUS SBISIIOTCS METOJBI MPOTHO3WPOBAHUS BPEMEHHBIX
psn0B ¢ ucnoias3oBanueM mojeneit ARIMA.

Ienb paboThl — 3TO peanu3ainus OMOIMOTEKH IS SA3bIKa MPOrPAMMHUPOBAHHUS
Java, xoropas Oyner pemarh 3ajadyy IPOTHO3UPOBAHUS BPEMEHHBIX DPSAIOB Ha
ocHoBe Mozeneit ARIMA.

Meroapl HWCCIIeIOBaHUS — METOIBI W3 aHalli3a BPEMEHHBIX PSI0B, TCOPUHU
BEPOSITHOCTEN U MATEMAaTUYE€CKONU CTATUCTHUKH.

PesynpTaToM paboOTHI SBISICTCS HOBBIM METOJ JIJIi OIEHKH KOA()QPHUIIUMCHTOB
Mozenn ARIMA, ocHOBaHHBIH Ha TEHETHYCCKOM aJITOPUTME. ODTOT METO
peanu3oBaH B Java OuOMMOTEKe MJisi MPOTHO3UPOBAHUS BPEMEHHBIX PSIIOB.
[IpoBeneH CpaBHUTENBHBIN aHAIN3 pa3pabOTaHHON OMOJMOTEKH C aHAJOTUYHBIM
pEIIeHrEeM, OCHOBAHHBIM Ha KJIACCHYECKUX aJITOPUTMaX OIEHKH IMapaMeTpOB.

O06nacThI0 TIPUMEHEHHS IIOJYYSHHBIX PE3yIbTAaTOB SIBISIOTCS IPOTPAMMHBIC
CHUCTEMBI JIJIs aHAJIN3a JTAaHHBIX, a TaKKe chephl KU3HEACATCIHOCTH, CBI3aHHBIC C

3a71a4e MPOrHO3UPOBAHUS BPEMEHHBIX PSAIOB.
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TIME SERIES FORECASTING, ARIMA MODELS, BOX-JENKINS
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The object of this work is to study methods of building ARIMA models for
time series prediction.

The purpose of the work is realization of a library on the Java programming
language. The library is based on ARIMA models and solves the time series
forecasting problem.

The research methods are methods of time series analysis, probability theory
and mathematical statistics.

The result is the library on the Java programming language for time series
forecasting based on ARIMA models. There is a proposed genetic algorithm for
estimation of coefficients and the best model selection, which the library is based
on.

Applications include software systems for data analysis and problems related to
time series prediction.



