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Pegepar

Jummomuas paboTa, 53 crpanuibl, 23 pucyHka, 2 Tabnuubl, 1 npunoxenue, 6
MCTOYHHKOB.

BPEMEHHOM P51/, MOJIEJIb ABTOPETPECCUU, JUIMHHAS ITAMSITB.

Obvexm uccnedo6anus — BpEMEHHBIE PSAIbI C JITMHHOW MaMSIThIO

Llenv pabomsi — UAESHTUPUITMPOBATH BPEMEHHBIE PSABI C IIMHHON MaMATHIO,
UCIIOJIB3YSl BO3MOXKHOCTH si3bIka R m cratuctrueckuii maketr EViews, paspabotath
AJITOPUTM MOCTPOEHUS 1M1a0JI0Ha, OLIEHUTH MapaMeTphbl MO U €€ 3 (HEKTUBHOCTS.

Meroabl HcCClieIOBaHUS — U3Y4YeHUE Y4eOHO-METOJUYECKON JIUTepaTyphl,
pa3JIMYHbIEC TECTHI CTATUCTUYECKOTO MAaKETa, AaHAIMTUYECKUN METOJ.

PesynbpraThl uccnenoBaHus — pa3paboTaH aJrOPUTM TOCTPOECHMS IIAa0IOHA
MOJIEJIA, TIPOBEIEHBI KOMIBIOTEPHBIE 3KCIEPUMEHTHI U MCCIEAOBaHa aJIeKBaTHOCTb
MOJIy4YeHHOW MOJIEIIM C TIOMOLIBIO ITPOrpaMMBbI Ha s3bIKe R U cTrarucTryeckoro nakera
EViews.

OO0nacTsIMU NPUMEHEHUS! SIBIISIFOTCSI IPOTHO3UPOBAHUE MAKPOIKOHOMUYECKUX
nokazarened (BBII, wndmsiuus u 1np.) U OlEHMBaAaHUE MHUKPOIKOHOMHYECKUX
IIOKa3aTeseu.



ABSTRACT

Diploma work, 53 pages, 23 pictures, 2 tables,1 application, 6 sourses.

TIME SERIES, AUTOREGRESSIVE MODEL, LONG MEMORY

Obiject of research — is time series with long memory.

The goal of the work .is to identify time series with long memory, using the
capabilities of R language and EViews statistical package, to develop a template
construction algorithm, to evaluate the model parameters and its efficiency.

Research methods — the study of educational literature, various tests of the
statistical package, analytical method.

The result - an algorithm for constructing a model template is developed,
computer experiments are carried out and the adequacy of the obtained model is
investigated using the program in R language and EViews statistical package

the second order.

The field of usage is forecasting macroeconomic indicators (GDP, inflation, etc.)
and evaluation of microeconomic indicators



