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Pegepar

Marucrepckast guccepTaniys, 53 CTpaHuIlbl, 15 pucyHkoB, 17 UCTOYHUKOB, 32
bopMyIIbL.

METOAblI TIPOI'HO3MPOBAHWA, MOJEJIM ITPOI'HO3MPOBAHINA,
BPEMEHHOI PSJI, IIPOTHO3MPOBAHUE BPEMEHHBIX PSJIOB,
HEWPOHHBIE CETU, JEKOMIIO3UILIMS BPEMEHHOI'O PSJIA, IIPOBEPKA
AJIEKBATHOCTU MOJEJIA ITPOI'HO3NPOBAHIA.

Obvexm ucciedosanusi — METOJIBI U MOJICIIA TIPOTHO3UPOBAHUS BPEMEHHBIX
pPSAIOB, aHAIM3 BPEMEHHBIX PSIOB, AJITOPUTMBI IIPOTHO3UPOBAHUS W IPOBEPKHU
aJICKBATHOCTH MOJICITH TTPOTHO3UPOBAHUS.

Lenv pabomsr — popMupoBaHUE OOIIETO M0IX0/1a K TTOCTPOCHHIO MPOTHO3HOU
MOJIC/IH, pa3paboTKa W MpOrpaMMHas peaiu3aliyds alrOpUTMOB IMPOTHO3WPOBAHUS
BPEMEHHBIX PSIOB U IMIPOBEPKU aJICKBATHOCTH MPOTHO3HON MOJICIIH.

Memoovl  uccnedosamusi —  OCBOCHHE  TCOPETHUYECKUX  OCHOB W
MaTeMaTHYECKOro ammapaTa IIporHO3UpOBaHus, pa3paboTka MporpaMMHOr0 Koja Ha
SI3BIKE MPOTpaMMHUPOBaHUs R, BEIYUCIUTEIBHBIN AKCTICPUMEHT.

Pesynomam — xnaccudukammss METOJOB W MOJCIECH IMPOTHO3UPOBAHUA,
QITOPUTMBI  IIPOTHO3MPOBAHUS BPEMEHHBIX PSJIOB, CpPaBHUTEIBHBIM  aHaJW3
pe3yJbTaTOB, IOJYYEHHBIX IIPH Ppa3IMYHBIX 3HAYEHUSX MapaMeTPOB Mojeiei
IIPOTHO3UPOBAHUS, Pa3padOTKa U TECTUPOBAHUE aJITOPUTMA IIPOBEPKH aJ€KBATHOCTH
MOJICIIH, JEKOMIIO3HUIIUSI BPEMEHHOTO PsiJia, CpaBHEHHE PE3yIbTaTOB, MPOrPaMMHBIN
Ko/ Ha s3bIKe R.

Obnacms npumeneruss — MEIUIMHA, SKOHOMHKA, OW3HEC, MAapKETHHT,
MTOJINTHKA.



Abstract

Master’s thesis, 53 pages, 15 pictures, 17 references, 32 formulas.

FORECASTING METHODS, FORECASTING MODELS, TIME SERIES,
TIME SERIES FORECASTING, NEURAL NETWORKS, TIME SERIES
DECOMPOSITION, FORECASTING MODEL ADEQUACY CHECKING.

Object of research — time series forecasting methods and models, analysis of
time series, algorithms of forecasting and adequacy checking of forecasting models.

Research goal — development of the general way to build forecasting model,
develpoment and software implementation of algorithms of time series forecasting
and adequacy checking.

Research methods — learning the theoretical basis and mathematical instrument
of forecasting, developing of program code in R language, computational experiment.

Result — forecasting methods and models classification, time series forecasting
algorithms, comparative analysis of results got by different values of parameters of
forecasting models, development and testing of the algorithm of checking adequacy
of the model, time series decomposition, results comparison, software
implementation on R programming language.

Application field — medicine, economics, business, marketing, politics.



