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OOBEKTOM HUCCIIEIOBAHUS TUTTIOMHOM pabOTHI SBISIOTCS BPEMEHHBIE PSIIbI

1 MCTOAbI MAIITMHHOTO O6y‘-IeHI/I$I JJIsA pa6OTBI C HUMU.

enbp qumiomMHONW paboOTbl — HCCIENIOBAaHUE BO3MOXXHOCTH NPUMEHEHMS
METOJIOB MAIIMHHOTO OOYy4YeHUSs JUIsl BBISBICHUS PA3JIMYHOTO pPOAa 3aBUCUMOCTEH,
KOTOPBIMU 00JIaJJa€T paccMaTpUBAEMbIii BPEMEHHOW psi, U MPOTHO3UPOBAHUSA
HOBEJICHUS ATOTO PsAA.

AKTYyalTbHOCTh pa0OTHI 3aKJIF0YAETCS B OOIBIIIOM KOJTUYECTBE 3a/1a4, JaHHBIC
KOTOPBIX MPEACTABISIIOT CcO0OM BpEeMEHHbIE pAAbl, U HEOOXOJAMMOCTBHIO
ONpENENICHUs] 3aBUCUMOCTEM M OCOOEHHOCTEW TaKuUX PSJIOB ISl COCTaBICHUS
POrHO30B Ha OymyIiee.

B numiioMHo#M paboTe MOJIy4YEHbI CICAYIONINE PE3yIbTaThl:

1. Beu paccMOTpEeHBl pa3IMYHBbIC KIACCHYECKUE METOJBI U METOIbI
MAaIIMHHOTO O0ydYeHHs il paboThl C BPEMEHHBIMH PsJIaMH,
BBISIBJICHBI IOCTOMHCTBA M HEJOCTATKH KaX0TO U3 HUX.

2. Peanu3oBaHbl  pa3ju4HbIE ~ AJITOPUTMBI Il MpeaCKa3aHus
uccaenyemoro psga (ARIMA, SARIMAX, HWES, RNN-cerTs,
LSTM-ceTb, CTEKMHT MOJEIEH).

3. IlpousBeneHO CpaBHEHHWE TOYHOCTH MOJYYEHHBIX IIPOTHO30B H

CACJaHbl BEIBOABLI O PAIIMOHAJIBbHOCTH UX HCIIOJIB30BAHMUA.

JlutioMHas paboTa BBITIOJIHEHA aBTOPOM CaMOCTOSITEIIHHO.
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The object of study of the thesis are time series and machine learning
methods to work with them.

The purpose of the thesis is to study the possibility of using machine
learning methods to identify the various kinds of dependencies that the considered
time series has and to predict the behavior of this series.

The relevance of the work lies in a large number of tasks, the data of which
are time series, and the need to determine the dependencies and features of such
series for making forecasts for the future.

In the thesis obtained the following results:

1. Various methods of classical and machine learning for working with
time series were considered, the advantages and disadvantages of each
of them were revealed.

2. Various algorithms have been implemented to predict the series under
study (ARIMA, SARIMAX, HWES, RNN network, LSTM network,
model stacking).

3. The accuracy of the forecasts obtained is compared and conclusions
are drawn on the rationality of their use.

Thesis is performed by the author independently.



