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PEDOEPAT
Junnomuas pabota, 51 c., 18 puc., 9 Tadn., 8§ ucToUHUKOB, 1 pUIOKEHHE.

AHAJIA3 TUKJIOB, ®UWILTP XOAPUKA-IIPECKOTTA, ®UIIBTP
XAMUWIIbTOHA, BPEMEHHBIE PAJbl, SKOHOMUWYECKHUE PA/bI,
I[TIPEOBPA3OBAHHUE ®VYPLE, TECT AUKU-OVYJIEPA, OIITHUMU3ALNA,
PEI'PECCHAL.

OOBEKT uccae0BaHus — BpEMEHHBIE Psifibl, TPEHAbl U HUKIbL. Llens paboTsl
— aHaJu3 U NpUMEHEHHE (UIBTPOB JJIsl BBIACICHHS LUKIOB, NMPOTHO3WPOBAHUE
3HAYEHUW BPEMEHHOI'O psijia 110 LUKILY.

Mertonsl ucciienoBaHus — JIMHEHHAs perpeccus, 3aaadyd ONTUMU3ALINM,
METOJIbl TEOPUHM BEPOSITHOCTEM W MaTEeMaTHYECKOM CTAaTUCTUKH, OBICTPOE
npeobpazoBanue Gpypbe, MeToabl ucciaeaoBanuss ARIMA moneneil.

Pesynpraramu SIBISIOTCS MOJYyYEHHBIE CPABHEHMS Pa3JIMYHBIX IOJIXOJO0B K
BBIJICJICHUIO  [MKJIOB, aHallu3  KayecTBa  BBIJACICHHBIX  KOMIIOHEHT,
CIIPOIHO3UPOBAHHBIE 3HAYEHUSI BPEMEHHOI'0 PAA.

OO0sacThIO NPUMEHEHUS SBJISIFOTS IKOHOMHUKA, OAHKOBCKOE JIEJI0.



ABSTRACT
Graduate work, 51 p., 18 pic., 9 tables, 8 sources, 1 appendix.

CYCLE ANALISYS, HODRCK-PRESCOTT FILTER, HAMILTON FILTER,
TIME SERIES, ECONOMIC SERIES, FOURIER TRANSFORM, ADF TEST,
OPTIMIZATION, REGRESSION.

The object of this study is time series, trends and cycles. The purpose of the
work is the analysis and application of filters for highlighting cycles, forecasting
the values of the time series in a cycle.

Research methods - linear regression, optimization problems, methods of
probability theory and mathematical statistics, fast Fourier transform, research
methods of ARIMA models.

The results are the obtained comparisons of various approaches to the
allocation of cycles, the analysis of the quality of the selected components, the
predicted values of the time series.

The scope is economics, banking.



