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Pegepar

JunomMHas padota, 53 crpaHul, 17 pucyHKOB, 15 HCTOUHHUKOB.

BAMECOBCKAS PETPECCH, MOJIEJIb CKPBITOI'O NCTOYHUKA,
[MPEJACKA3AHUE BPEMEHHbLIX PA/I0B, METO/[ K-CPEJHUX, PYMC,
ARMA, AJI'OPUTM METPOITOJIMCA — TI'TACTHUHI'CA, METOIbI MOHTE-
KAPJIO, IIETI1 MAPKOBA.

Obvexm uccnedosanus — TEOPETUUYECKUE OCHOBBI IpEICKa3aHUs
BPEMEHHBIX PSJIOB Ha OCHOBE 0OAECOBCKON MOJIETH PETPECCHH W MpaKTHUeCKas
peanu3anus Takou MOJEIH.

Llenv pabomsr — TPAKTUYECKOE UCIOIb30BaHUE OailleCOBCKOM MOJEIU
perpeccuu Ha peajbHbIX JJAHHBIX U U3ydeHue 3(PGEKTUBHOCTH JAHHOTO METO/IA.

B  nanHoii  pabore mOpuUBOIATCS  JABa  MPAKTHUYECKUX  IMpUMeEpa
MOJICJIMPOBAaHUSl M MPEJCKa3aHUs BPEMEHHBIX pPSAJOB Ha OCHOBE 0aileCOBCKOMN
MOJIENIA PETrPecCUu, C UCIOJb30BAHUEM MOJEINU CKPBITOTO HWCTOYHHKA. B
pe3ynbraTe paboThl MOJYUYEHBI HEIUIOXHME [0 TOYHOCTH MPEICKa3aHUs U3MEHEHUs
LIEH LICHHBIX OyMar.

OO6nacTh MpUMeHEeHUs pabOThl — MPOTHO3 HEKOTOPHIX BPEMEHHBIX PSIOB B
KPaTKOCPOYHOM U CPETHECPOUHOM ITEPUOJIAX.



Abstract

Diploma thesis, 53 pages, 17 pictures, 15 sources.

BAYESIAN REGRESSION, LATENT SOURCE MODEL, TIME
SERIES PREDICTION, K-MEANS, PYMC, ARMA, METROPOLIS-
HASTINGS ALGORITHM, MCMC, MARKOV CHAIN MONTE CARLO

The object of research is theoretical foundations for predicting time series
using Bayesian regression model, and a practical application of this model.

The purpose is the practical application of Bayesian regression model on
real data and the analysis of its effectiveness.

The work includes two practical examples of time series predictions based
on Bayesian regression model, using latent source model. As a result, some fairly
good predictions of stock prices variations were obtained.

The field of application is short term and medium term prediction of time
series.



