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PEDEPAT

JumnomHas pabota comepkut: 43 cTpanuilpl, 17 wimtocTpanuii (pucyHKoB), 1
tabnuua, 10 uCrnoab30BaHHBIX JTUTEPATYPHBIX HCTOUHUKOB.

Katouesbie ciioBa: ARIMA, LSTM, ABTOPEIPECCHUS, HEUPOHHAS
CETb, CTAIITMOHAPHOCTb, BPEMSIHHOM P51, ABTOKOPPEJISLIMSL.

O0beKTOM HCCIeI0BAHUS SIBJISIOTCAHEHPOCETEBAss W ABTOPEIPECCHOHHAs
MOJIEJIM BPEMEHHBIX PSI0B.

Henbw  aumioMHON  padoThl  SIBJASIETCAHAXOXICHHE  OCOOCHHOCTEH,
MPEMMYIIECTB W HEIOCTAaTKOB MOJENEld BpPEMEHHBIX pAJIOB, WX MOCTPOCHUE H
CpaBHEHUE.

B pe3yJabTaTe HccIe0BAHUSA OJTYYEHBI CIEAYOIINE PE3YIbTAThI:

MOJIyYEHbl M MWCCIIEIOBAHBl ABTOPEIPECCHOHHAs M HEUPOCETEBASIMONEIN
BPEMEHHBIX PSIJIOB,

BBIIIOJIHEHBl OJHOIIATOBBIE MPEACKa3aHUs HAa KaXIOM U3 MoJened Ui
HECKOJIbKUX BPEMEHHBIX PSOB,

CEJaHbl BBIBOJBI UCXO/S U3 TPOTHO3UPOBAHUS.

Mertoabsl ucciegoBaHUS — U3y4YeHHE NpeaMeTHoM  oOjacTv, 0030p
CYLIECTBYIOIIMX IOAXOAOB,HEMPOHHBIE CETH JOJTOW KPATKOCPOYHOM IAMSATH,
aBTOPErPECCHUH.

O06s1acTHI0 NPUMEHEHUSISIBIISICTCA SKOHOMUYECKAs] CTATUCTHKA.

JlumiomHasi paboTa BBIIIOJIHEHA aBTOPOM CaMOCTOSITENIBHO.



ABSTRACT

Diploma work contains: 43 pages, 17 illustrations (figures), 1 table, 10
references.

Key words: ARIMA, LSTM, AUTO-REGRESSION, NEURAL NETWORK,
HOSPITALITY, TIME SERIES, AUTOCORRELATION.
The object of researchneural network and autoregressive models of time series.

The goal of the work is finding features, advantages and disadvantages of time
series models, their construction and comparison.

As a result of the work, the following results were obtained:

autoregressive and neural network time series models were obtained and
investigated,

one-step predictions are made on each model for several time series,

conclusions based on forecasting are made.

The research methods — domain research, a review of existing approaches,
long-term memory neural networks, auto-regression.

The scope of application is the economic statistics.

Diploma work is made by the author himself.



