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AHHOTALIUA

Junnomuas pabota, 59 c., Ta6. 8, puc. 18, ucrounukon 13.

Kniouesvie cnosa:ARMA, ARIMA, npornycku, aiIUTUBHBIC BEIOPOCHI,
OLICHKa MapamMeTpoB, podacTHas oLeHKa, 0000meHHass M o1leHKa, peKypCHUBHAS
OLICHKA, IPOrHO3UPOBAHME.

Oovexkmom uccnedoganusn sBisitorcs ARMA, ARIMA BpeMeHHBbIE psijibl,
PAABI C IPOIYCKAMM U aITUTUBHBIMU BBIOpOCaMU, peajibHbIE 3KOHOMHYECKHE
PSIBL.

Ilenvio padomwt sBISIETCS pACCMOTPEHUE, pEATTU3aLIMSl U CPABHEHHUS
Pa3INYHBIX AITOPUTMOB onleHnBaHus nmapametpoB ARMA u ARIMA mopenei
IPU YCIOBUHU MOJIEIbHBIX OTKJIOHEHHUI U MMOCTPOEHNE HAWITY4YlIEro NporLo3a
3HAYCHUM.

B pe3ynbmame uccnedoeanus 6uimu pazpaboTaHsl mporpaMMel (Ha Java)
OLICHKU NTapaMEeTPOB Pa3IMYHbIMH METOJAMU U IIPOBEJIEH CPAaBHUTEIbHBIN
aHaJIU3 Pe3yJIbTaTOB AITOPUTMOB MEXK]Ly COOOM U € pe3ybTaTaMH IMaKeTa
EViews.

Memoowl uccnedoeanun — CTaTUCTUYECKUN AaHAIIN3.

Oonacmb npumenenus — 5SXOHOMETPUKA, TPOTHO3UPOBAHUE.



ABSTRACT
Graduate work, 59 p., tab. 8, images 18, sources 13.
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estimation, forecasting.

The object of the research are ARMA, ARIMA time series, rows with
missing observation and additive outliers, real economic series.

The aim of the research is to consider, implement and compare various
algorithms for parameters estimating of ARMA and ARIMA models under the
condition of model deviations and constructing the best forecast of values.

As a result of the research were developed programs (in Java) for
estimating parameters by different methods and a comparative analysis of the
results of the algorithms was carried out among themselves and with the results of
the EViews package.

The research methods - statistical analysis.

The application area - econometrics, forecasting.



