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PE®EPAT

Junnomuas pabota: 23 cTpaHullbl, 4 IUTEPATYPHBIX HCTOYHHUKA,
12 wimroctpanuii.

Knwouesvie cnosa: TUKU, OJJHOMEPHBIE PACIIPEAEJIEHUSA, BPE-
MEHHOW PSJI, CTALIMOHAPHBIE ITOCJIEJOBATEJIBHOCTU, ABTOPE-
I'PECCUA, CKOJIB3AIIEE CPEJIHEE, ABTOPEI'PECCHUA CKOJIB3AIIEI'O
CPEJJHETO.

Lenvio ounnommoii pabomwl SBIAETCA CTaTUCTUUECKUM aHANIU3, U3YUYCHHE
BPEMEHHBIX PSAJ0B U HEKOTOPBIX METOJIOB X MPOTHO3UPOBAHUS.

B ounnomnoii pabome uzyyaemcs CTaTUCTUKA OJHOMEPHBIX paclpeaeacHuil,
TEOpUSl BPEMEHHBIX PSAJOB U BO3MOKHOCTH IPOTHO3MPOBAHHS HA OCHOBE MMEIO-
LIMXCS JAHHBIX C MOMOILBIO MOJENEN BPEMEHHBIX PSAIOB.

CraTucTHUECKHI aHaIu3 (bHHaHCOBBIX JAaHHBIX SABJIACTCA AKTyaJIbHBIM B
HaCTOAIICC BPCM:I. H_II/IPOKI/IX HpI/IMeHeHI/Iﬁ HMCCT Ha (bPIHaHCOBOM PBIHKC. I1o-
CTPOCHHUC IIPOTHO34a IICH aKHHﬁ, HN3MCHCHUS KypCa BAJIOT, CTOMMOCTHU ICHHBIX 6y-
Mar M Tak gajce.

Jiist 0060011eHNs N3JI0KEHHOW TEOPUHU B TUIIIOMHON paboTe MpHUBEIECH MpU-
Mep IOCTPOCHMS IPOrHO3a Kypca €Bpo K JoJuiapy. B HeM JeTanbHO onmucaH CIo-
co0 aHanM3a ¥ No00p MOJEIH AJIs IOCTPOEHMSI POTHO3a Ha ONMyKalIIMe 1B He-
JCIIH.
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Diploma thesis: 23 pages, 4 reference sources, 12 figures.
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UM, AUTHOREGRESSION OF THE SLIDING MEDIUM.

The purpose of the thesis is statistical analysis, the study of time series and
some methods for predicting them.

In the diploma thesis the statistics of one-dimensional distributions, the theo-
ry of time series and the possibility of predicting on the basis of available data us-
ing time series models are studied.

Statistical analysis of financial data is current at present. It has wide applica-
tions in the financial market: construction of the forecast of stock prices, changes
in the exchange rate, the value of securities, and so on.

To summarize the theory presented in the thesis, an example of constructing
a forecast of the euro-dollar exchange rate is given. It details the method of analy-
sis and the selection of the model for building the forecast for the next two weeks.



