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O0bexToM nccaenoBanns sSBisitoTcss AR, ARMA BpeMeHHBIE psifibl, pealibHbIE JaHHBIE,
MOJIEIIMPOBAHHBIEC JaHHBIE.

Heabro padoThl SBISIETCS paCCMOTPEHUE, PeATU3aLMsl U IPUMEHEHUE
c(hOopMyIMPOBAHHOTO PEMIAIOIIETO MTPABHIIA, BHIYUCICHHE ACUMIITOTHYECKOTO PUCKA.

B pe3yabTaTe Hccie1oBaHus ObIJIO PEATM30BAHO PEIIAOIEe MPABUIIO HA S3BIKE
IIPOrpaMMHpPOBaHus Java, BEIUNCIEHA BEPOSATHOCTh HEMPABUIIBHOTO COOTHECEHUS
BPEMEHHBIX PSIIOB.

MeTtoabl HcCIeA0BAHNMS CTATUCTHYCCKHUM aHAIN3.

Ob6aacTh NPpUMEHEHHs — YKOHOMUKA, YJKOHOMETPHUKA, IPOrPaMMUPOBAHHE.



Abstract
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The object of the research are AR, ARMA time series, real data, simulated data.

The aim of the research is the consider, implementation and application of the
formulated decision rule, the calculation of asymptotic risk.

As a result of the research is a decision rule which was implemented in the Java
programming language, the probability of incorrect correlation of time series was
calculated.

Methods of research - statistical analysis.

The application area - economics, econometrics, programming.



