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Jannas pabora conepxkut 40 crpanuil, 23 pucyHka, 6 TabmuI, 2 TPUIOKEHHS, 5
UCTOYHUKOB.

Knrouessie cioBa: BPEMEHHOWM PAJI, AJTAIITUBHBIE MOJIEJIN, OLIEHKA
ITPOT'HO3A.

B numioMHO#I paboTe M3y4yaeTcss KpaTKOCPOYHOE MPOTHO3MPOBAHHE BPEMEHHBIX
PSAI0B, a TAKXKE OLEHKA MMOJTYYEHHBIX TPOTHO30B.

L[CJ'II)I-O I[aHHOI\/JI pa6OTI>I ABJLICTCA  IIOCTPOCHHUC IIPOrHo3a I 3aJdHHBIX
BPEMCHHLIX PAIOB. OOBexkTOM HCCIICOAOBAHUA SBJIAIOTCA BPCMCHHBIC PpPAdbl  CO
SHAYCHUAMU TCMIICPATYPLI U KypCa BAJIIOT.

B pabote ObLIM M3y4YeHBI M MOCTPOEHBI AAANTHUBHBIE MOJEIU MPOTHO3UPOBAHUS
(momenun bpayna, Xousbra, Teiina-Beiimxa, Xonbra-Yunrepca, Tpurra-Jluua,
ABToperpeccus). OTH MOJENHU ObUIM MPUMEHEHBl K 33/JJaHHBIM BPEMEHHBIM psifaM U
NOCTPOEHBI NPOrHO3bl. Ha OCHOBE pa3IUYHBIX OLEHOK IMPOTHO3HPOBAHUS BBHIOPAHBI
Jy4IINE MOJIEIIN.

Bce uccnenoanus nposenennl B cucreme Wolfram Mathematica.

HoBusna PE3YJIIbTATOB COCTOHUT B CpaBHCHHNU aJaIlITUBHBIX METOO0B
IMPOTHO3UPOBAHUA BPEMCHHBIX PAA0OB CO 3HAYCHHAMU TCMIICPATYPHBI U KypCa BaJIIOT, a
TAKIKC B OICHKC HAYAJIbHBIX IMapaMCTPOB METOIOB.

Jlannass paboTa HOCUT MpakTHYEeCKUW Xapaktep. Ee pe3ynbrarel MOTyT OBITH
WCIOJIb30BaHbl JUISl BBISBICHUS 3aKOHOMEPHOCTEM SKOHOMHUYECKHUX SIBJICHUM U
IIPOLIECCOB.

I[I/IHJIOMHaH pa60Ta BBIIIOJIHCHA aBTOPOM CaMOCTOATCIIBHO.



Thesis project consists of 40 pages, 23 figures, 5 references, 6 tables, 2
applications.

Keywords: TIME SERIES, ADAPTIVE MODELS, FORECAST ESTIMATION

In the thesis project short-term forecasting of time series was considered, and also
the estimation of the received forecasts was done.

The purpose of the thesis project is to build forecast for the given time series. The
object of the study is time series with values of temperature and exchange rates.

In the thesis project adaptive forecasting models (Brown model, Holt model, Teil-
Weige model, Holt-Winters model, Trigga-Leach model, autoregression) were studied
and implemented. These models were applied to the given time series and forecasting
was done. Based on various estimates of forecasting, the best models were chosen.

The research was implemented out in Wolfram Mathematica.

Novelty of the results consists in the comparison of adaptive methods for predicting
time series with values of temperature and exchange rates, as well as in estimating the
initial parameters of methods.

This thesis project is a practical one. The results can be used to identify patterns of
economic phenomena and processes.

The thesis project was done solely by the author.



