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PE®EPAT
Junjomuas padora: 58 c., 15 puc., 37 UCTOYHHKOB, 2 TIPUIIOKEHUE.

KawueBsblie cioBa: BeliBneTsl Xaapa, BpeMeHHoW psii, Matlab, BeiiBner-
npeoOpa3oBaHM.

OO0bekT mccieq0BaHUsT — BeEWBIETHl Xaapa, METOABI MPOTHO3UPOBAHUE
BPEMEHHOTO PsiZla HA OCHOBE BEUBJIETOB Xaapa.

HpenMeT HCCJIeA0BaHNA — CI)YHKI_II/IOHEUIBHBIG BO3MOXKHOCTH u

O0COOCHHOCTH BEHBIIETOB Xaapa, MPUMEHCHHE BEUBIICTOB ISl aHAIHM3a B CHCTEME
Matlab.

Heas pa6orbl — IlocTpoeHne MPOrHO3UPYIOUIUX CTATUCTHUK HAa OCHOBE
BEUBJIET-Pa3JI0KEHUI BPEMEHHBIX PSJIOB.

MeTtoabl HCCIeI0BAHUSA — a) TEOPETHUUYECKUE: M3YUYECHHE JIUTEPATYPHBIX
HMCTOYHUKOB 110 HAIPaBJICHUIO UCCIIE0BaHUS 0) MpakTUYeCKue: 00001IeHne padoT
B o0lacTd NpUMEHEHUS BEUMBIETOB, MPOECKTHUPOBAHUE U  pa3paboTka
IPOrPaMMHOTO CPEZCTBA.

HOJIy‘leHHLIe pe3yJabTaTbl:

1. Jlan 0030p NpUMEHEHHUs BEWBJIETOB B HHTEIUIEKTyaJIbHBIA aHaIHU3
JAHHBIX.

2. IlocTpoeHbl NPOrHOZUPYIOUIME CTATUCTHKU AJi1 OyAyIIUX 3HAYEHUM
BPEMEHHOIO psJa, OIMCHIBAEMOIO MOJECIBI0 HelapaMeTpu4eCcKon
perpeccuu

3. PazpaboraHo mporpaMMHOE CpEACTBO, MO3BOJISIONIEE OTOOPa3UTh
pe3yJabpTaT NPOrHO3UPOBAHUS BPEMEHHOIO psAia

OobsaacThs npumenenust — [[porao3upoBaHrie BpEMEHHBIX PSIIOB,
OMMUCHIBAEMBIX MOJICJIbIO HEMTApaMEeTPUUECKON PerpecCuu.
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Object of research — Haar wavelets, methods to predict a time series based
on Haar wavelets.

Subject of the research — Functionality and features of Haar wavelets,
application of weevils for analysis in Matlab system.

Work purpose — Build time series predictive statistics based on wavelets-
transformations.

Research methods — a) theoretical: study of literary sources in the
direction of research 6) practical: synthesis of work in the field of application of
wavelets, design and development of a software tool.

Results:

1. Provides an overview of the application of wavelets to Data Mining.

2. Predictive statistics for future time series values described by the
nonparametric regression model are constructed.

3. Software tool developed to display time series prediction result.

Application area — Prediction of time series described by the
nonparametric regression model.



