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PE®EPAT
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ITPOTHO3MPOBAHUWE BPEMEHHLIX PAJ10B, ARIMA, METO/1OJIOI' 1
BOKCA-JIDKEHKMHCA, OILIEHKA ITAPAMETPOB, METOJ/I MOMEHTOB,
METO/]], MAKCHUMAIJIBHOI'O I[TPABAOIIOJOBNA, METO/]
HAUMEHBIIINX KBAJIPATOB, WHHOBALIMOHHBIA  AJITOPUTM,
T'EHETUYECKUU AJITOPUTM, JAVA BUBJIMOTEKA

OOBEKTOM HCCIEAOBAHUS SBISIFOTCS METOJBI MPOTHO3WPOBAHUS BPEMEHHBIX
psn0B ¢ ucnoias3oBanueM mojeneit ARIMA.

Ienb paboThl — 3TO peanu3ainus OUOIMOTEKH IS SA3bIKa MPOrPAMMHUPOBAHUS
Java, xoropas Oyner pemarh 3ajadyy IPOTHO3UPOBAHUS BPEMEHHBIX DPSAIOB Ha
ocHoBe Mozeneit ARIMA.

MeToap! HcCleIOBaHUS — METOIBI CTATUCTHYECKOTO aHAIN3a BPEMEHHBIX PSIOB,
TEOPHUH BEPOSTHOCTEH M HCKYCCTBEHHOTO MHTEIUICKTA.

PesynpraToM paboOTHI SBISICTCS HOBBIM METOJ JIJIsi OIEHKH KOA(D(PHUIIUMCHTOB
monenn ARIMA, ocHOBaHHBIM Ha TEHETHYECKOM aTOPUTME. ODTOT METO]
peanu3oBaH B Java OuWOJMOTEKE Ji1 IPOTHO3UPOBAHUS BPEMEHHBIX PSIJIOB.
[IpoBeneH CpaBHUTENBHBIA aHAIW3 C KIACCHYCCKUMH aJTOPUTMAMH OICHKU
napamMeTpoB HAa CTCHEPUPOBAHHBIX BPEMEHHBIX psAJaX W BPEMEHHBIX pAAax W3
MPUKIIATHBIX 00JIaCTeH.

O06nacTpI0 TPUMEHEHHS IIOJYYCHHBIX PE3yIbTAaTOB SBIISIOTCS IMPOTPAMMHBIC
CHUCTEMBI JIJIs aHAJIM3a JIAaHHBIX, a TaK)Ke CPephl )KU3HEACSITEIILHOCTH, CBI3aHHBIC C

3a/1a4eil MPOrHO3MPOBAHKS BPEMEHHBIX PSOB.



ABSTRACT

Master thesis, 64 p., 18 fig., 9 tables., 17 sources.

TIME SERIES FORECASTING, ARIMA MODELS, BOX-JENKINS
APPROACH, ESTIMATES PARAMETERS, METHOD OF MOMENTS,
MAXIMUM LIKELIHOOD ESTIMATION, METHOD OF LEAST SQUARES,
THE INNOVATIONS ALGORITHM, GENETIC ALGORITHM, JAVA
LIBRARY

The object of this work is to study methods of building ARIMA models for time
series prediction.

The purpose of the work is realization of a library on the Java programming
language. The library is based on ARIMA models and solves the time series
forecasting problem.

The research methods are methods of time series analysis, probability theory and
mathematical statistics.

The result is the library on the Java programming language for time series
forecasting based on ARIMA models. There is a proposed genetic algorithm for
estimation of coefficients and the best model selection, which the library is based
on. There are comparisons between the proposed genetic algorithm and classic
coefficients estimation algorithms over generated time series and time series from
application areas.

Applications include software systems for data analysis and problems related to
time series prediction.



