MHUHUCTEPCTBO OBPA3OBAHUA PECITYBJIUKHU BEJAPYCb
BEJIOPYCCKHUH I'OCYJAPCTBEHHBIV YHUBEPCUTET
®AKYJBTET IPUKJAJHOU MATEMATUKU U HHOPOPMATHUKH

Kadeapa reopun BeposiTHOCTE 1 MATEMATHYECKON CTATUCTUKHU

AHHOTaAIMS K IUIIJIOMHOM padoTte

«IIpeackazanne 3IKOHOMUYECKNX BPEMEHHBIX PSAIOB»

bynoc Maiis ButanbeBHa

Hayunsiit pykoBoauTe b — KaHAUAAT PU3UKO-MATEMATHUECKUX
HayK, goueHt B.A. Mopo3os

2017



PE®EPAT
Jlunnomnasn paboma, 51 c., 23 puc., 1 Tabi., 5 ICTOUHUKOB

Knroueevie cnosa: BPEMEHHOU PSJI, IIPOI'HO3, CTAIIMOHAPHBINI
CJIYYAUHBIN [TPOLIECC, ARMA-MOJEJIb, ARIMA-MOJIEJIb, JUCITIEPCUS
OILIMBKY, I1IAT.

B oannoit pabome paccMaTpuBalOTCS METOJBI MPEACKA3aHUS CTALIMOHAPHBIX
U Pa3HOCTHO-CTAIIMOHAPHBIX BpPEMEHHbIX psAAoB mnocpeactBoM ARMA-monenu,
ARIMA-Mmozenu mnoo ux cocrasiasgommx: AR n MA-monemeii.

Ileny padomsr. wccnenoBarb METOAbI ITPOTHO3MPOBAHMUS BPEMEHHBIX DPSIIOB.
Cnenarp nmporHo3 Ha oauH mar mig ARMA-Monenn 1y pasHbIX NapaMeTpoB.
Cnenate mporHo3 Ha oauH mmar s ARIMA-moxenu. CpaBHUTH 3(pGEKTUBHOCTU
IIPOrHO3a BPEMEHHOTI'O Psi/ia C IIOMOILBIO Pa3JIMYHbBIX MOJETICH.

MeTtonbl  HMcC€IOBAHUS:  CTAaTUCTHYECKUE  METOABI  MPEICKa3aHHs,
ucnonb3oBanue mwargopmer Wolfram Mathematica.

B pe3ynemame Obin chenad mporHo3 Ha oawH mar mis ARMA-monenu ¢
pa3HBIMHM T1apamMeTpaMu. BBIsSBIIeHa 3aBHCMMOCTh KadecTBa MPOTHO3a OT 3HAYEHUS
nuctiepcun omnOku. Cnenan mporHo3 st ARIMA-monenu, mpousBeieH aHan3
3(PEKTUBHOCTH PA3TUIHBIX MOJICTICH.

Oobnacmvlo npumenenus  SBIAIOTCS  cPepbl SKOHOMUKH, (DMHAHCOB,
WHBECTUPOBAHUS, TOPTOBJIU.
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In this paper we consider methods for predicting stationary and difference-
stationary time series, based on ARMA-model, ARIMA-model or their components:
AR and MA-models.

The purpose of research: to study methods of forecasting time series. Make a
prediction for one step for the ARMA-model with different parameters. Make a pre-
diction for one step for the ARIMA-model. Compare the effectiveness of forecasting
time series using different models.

Research methods: statistical prediction methods, using of the Wolfram Math-
ematica platform.

In the result of research, a forecast was made for one step for the ARMA
model with different parameters. The dependence of the forecast quality on the vari-
ance of the error is revealed. A forecast is made for the ARIMA model, an analysis of
the efficiency of various models is made.

Areas of application are spheres of economy, finances, investment, trading.



