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Pegepar

JIMmioMHBIN TTpOEKT, 53 ¢, 14 pUCyHKOB, 7 ICTOYHUKOB, | IPUIIOKEHHUS.

CJIVYAMHBIE TIPOLIECCHI, TEOMETPMYECKOE BPOYHOBCKOE
JNBWXEHUE, CKOJIB3ALIEE CPEAHEE, TAYCCOBCKHWE ITPOLECCHI,
SAIEPHAS OLHEHKA.

Obvexm uccnedo6aHus - BDEMEHHOM psJl CTOUMOCTH aKTHBA.

Llenv pabomwvr - paccCMOTPETh pa3IUYHBIE METOJbl MPOTHO3UPOBAHUS
BPEMEHHBIX PSAF0B U BO3MOKHBIE METOJIbI HAX0XKICHHSI TUIIEpIIapaMETPOB MOJICIIH.

B xoxe paboTbl m3y4yeHbl METOJbI MPOTHA3UPOBAHMSI BPEMEHHBIX PS/IOB,
ObUIM TOJy4YeHbl (OpPMYINBI JJIsl OLIEHKM MapaMeTpoOB MOJIETH, PACCMOTPEH
pe3ynbTaT paboThl IPOrPaMMbl HA PEATIbHBIX JTAHHBIX.

Pesynbratamu SIBIISIIOTCS MOJTy4YEHUE HABBIKOB B 00JACTH MPOTHA3UPOBAHUS
BPEMEHHBIX PSAIOB, BBIBOA (QopMyl Il OIEHKHA IapaMeTpoB MoJeJeH.
reHEepUpPOBAHUE BPEMEHHBIX PSAJAOB M MPUMEHEHHE K HHUM PACCMOTPEHHBIX
METOJI0B, pa3paboTKa COOTBETCTBYIOUIETO TPOrPAMMHOT0 0OeCIIeYeHUSI.

O0651acThIO MPUMEHEHHUS SBJISETCS MHBECTUIIMOHHAS JIEATEIbHOCTD.



Abstract

Degree project, 53 p, 14 fiures, 7 sources, 1 applications.

STOCHASTIC PROCESSES, GEOMETRIC BROWNIAN MOTION,
MOVING AVERAGE, GAUSSIAN PROCESSES, NUCLEAR ASSESSMENT.

Object of research - time series.

Purpose - consider various methods of time series forecasting and possible
methods of finding model hyperparameters.

The paper considers the methods of time series forecasting were studied,
formulas for estimating the model parameters were obtained, the result of the
program on real data was considered.

The results are the acquisition of skills in the field of time series forecasting,
the output of formulas for the evaluation of model parameters. generation of time
series and application of the considered methods to them, development of
appropriate software.

The scope is investment activity.



