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PE®EPAT

Jlunnomnan paooma, 59 ctp., 33 puc., 6 TadJs., 5 UCTOUHUKOB, 2 TPUTOK.

Knrouesvie cnoea: BPEMEHHBIE PAJIbI, METOJ HAWMEHbBIINX
KBAJIPATOB, PEIIAIOUIEE ITPABNJIO, UHTEPBEHIIU .

Ilenv paoOmer — HAUTM HAMOMMDKAWIIYIO TPEHAOBYIO MOJENb IS
HECTALIMOHAPHBIX BPEMEHHBIX PSAJ0B, XapAKTEPU3YEMYIO HATUUUEM UHTEPBEHIINMN.

MemO00wbt uccneo0ganus — MeTO/Ibl TEOPUM BEpOSATHOCTEN U MaTeMaTrnyeckOi
CTATUCTUKU, MOCTPOCHUE PEIIAIOIIEer0 MpaBmwia ¢ MOMOIIBI0 METOJd HAMMEHBIINUX
KBQIpaTOB, MPUHUMAsI PUCK B KaueCTBE Mepbl 3P(HEKTUBHOCTH.

Pe3ynomam paoOmer — OnucaH METOJ HAXOXJACHHS HAuOJIrKameu
TPEeH0BOM MOnenu, chOpMynupOBaHa TeOpemMa O 3HAYECHHH pUCKA U MOCTPOEHO
peraroniee npasuio.

Oénacmouio npumenenus ABASIOTCA 007aCTh SKOHOMUKA W (UHAHCOB,
MEIUINHA, AeMOrpaduyecKrue 1 SMUAEeMU0IOTHYecKre TaHHbIe, TOTUTOIOTUS.



PODEPAT

Jovtnaomnan paooma, 59 crap., 33 mai., 6 Tadi., 5 KpbeIHil, 2 gaaaT.

Kniouaswin cnoser: YACOBBISI IIDPATT, METAJ] HANMEHbBIIBIX
KBAJZIPATAY, PALLIAIOYAE IIPABUIA, IHTOPBEHIIbIA.

M>yma paoOmer — 3HAWCLHI HAUOMDKAIUIIYIO TPAIHAABYIO MaIdIb s
HECTaNBITHAPHBIX YACOBBIX IIdparay, sAKis XapakTapbl3yenlad HasyHACITIO
IHTIPBEHIBIH.

Memaow oacnedasannsa — MeTanbl TI0PHII IMABEpHACLEH 1 MATIMATHIYHAN
CTATBICTIKI, MaOya0Ba paimiaroyara npasiia Mpbl JanamM03e MeTand HAWMEHBIIBIX
KBaIpaTay, yJIi4BaOYbl, IITO PHI3BIKA ECb Mepail 2eKThIYHACIII.

Buvinixk padOmer — amicanbl MeTaJl 3HAXOMKAHHS HAWOIKAWIIANA TpIHIABAM
Maaii, chapmyisBaHa TeapsMa Mpa 3HAUSPHHE PHI3BIKI 1 madynaBaHa parmiaroyae
npasina.

Boéonacurw yaucvieannaa 3’synsenina BOONACHs SKAHOMIKI 1 ¢iHAHCAY,
MEBIIBIHA, JIMArpadiuabis Jaa3€HbIs, dIIIMISIIET1S, MaTiTaIOris.



ABSTRACT

Graduation work, 59 pages, 33 images, 6 tables, 5 sources, 2 app.

Keywords: TIME SERIES, LEAST SQUARES, DECISION RULE,
INTERVENTION.

Purpose is to find the closest trend model to non-stationary time series, which
has some interventions.

Research methods are methods of probability theory and mathematical
statistics, formation of decision rule with least squares, where a risk is an efficiency
measurement.

As for result, the method of the closest trend model finding has been
described, the theorem of risk value has been formulated and a decision rule has
been built.

Applications include the areas of economy, finance, medicine, demographic
data, epidemiology, political science.



