MHUHUCTEPCTBO OBPA30OBAHUSA PECITYBJIMKHU BEJIAPYCb
BEJIOPYCCKHWIM T'OCYJAPCTBEHHBI YHUBEPCUTET
®AKYJBbTET NPUKJIAJTHON MATEMATHUKHA U UTHOOPMATHUKH

Kadenpa Teopun BeposiTHOCTEH 1 MATEMATHYECKON CTATUCTUKH

AHHOTAIUS K MaruCTEPCKON TUCCEePTALINU

METOIbI ITPOI'HO3UPOBAHUSA
PEAJIBHBIX BPEMEHHBIX PSA/10B

SAHYIIKEBUY Aunpeii ['eopruenu
cnermanbHOCTh 1-31 80 09 «llpuknaonas mamemamuxa u ungpopmamurar

HayuHbIi1 pyKOBOAUTEND!

T. B. LlexoBas

JOLIEHT, KaHAuIaT (PU3UKO-MaTEMATUYECKUX
HayK

Munck, 2021



OBIIAA XAPAKTEPUCTUKA PABOTDI

KiroueBble cj10Ba: BPEMEHHOU PAL, OLIEHKA
[IPOTHO3UPOBAHUE, JNETEPMUHNPOBAHHBIN METO,
I'EOCTATUCTUYECKNU METO/I, BAPUOT'PAMMA, KPUT'MHI'.

Oo0bekT HCCJICA0BAHUSA: PCATIbHBIC BDCMCHHEIC PAOLI.

HpenMeT HCCJICA0OBaHUsA: JCTCPMHHHUPOBAHHBIE MW TI'€COCTATUCTHYCCKHC
MCTOJbI ITPOTHO3UPOBAHMNAL.

Hear  paGoThl:  CpaBHUTENBbHBIA  aHAIM3  pPE3yJIbTaTOB  PabOThI
JETEPMUHUPOBAHHBIX M T'E€OCTaTUCTUYECKUX METOJOB IIPOTHO3UPOBAHUA Ha
[IpUMeEpE PEaIbHbIX JaHHbIX.

Metoabl  HMCCAeAOBAHUSI:  METOAbl  TEOPUH  BEPOSATHOCTEH  H
MaTE€MaTUYECKOM CTaTHUCTHKH, TEOPUHU CIyYalHBIX MPOLIECCOB, MAaTEMATUYECKOIO
aHaKn3a, TeOMETPHUU U anreOphl.

HOJIy‘leHHbIe pe3yJabTaTbl U HX HOBHU3HA: HGpBH‘-IHBIfI aHaJIn3 psAaa0B,
IIPOrHo3 psaAdOoB IIpH  IIOMOIIM ACTCPMHUHHUPOBAHHBIX MW TI'COCTATHUCTHYCCKHX
MCTOJOB, CpaBHHTeHBHBIﬁ aHaJIn3 TOYHOCTH IIPOTHO30B.

CTpykTypa Marucrepckoil auccepramum:. paboTa wu3jIokKeHa Ha 62
CTpaHMIIaX, COCTOMT U3 pas3aenoB «Benenue», «OOmas xapakTepuCcTHKa
paboTh», YETHIPEX TJaB, pa3fenoB «3akimroueHne» U «CHUCOK MCMOJb30BaHHBIX
MCTOYHUKOBY U3 17 HAMMEHOBaHUH, TPEX MPHUIIOKEHUI.



AT'YJIBHAS XAPAKTAPBICTBIKA PABOTbBI

KawuaBpia caoBel: YACOBbBI IIDPAI, IIPATHA3ABAHHE,
JI9TOPMIHABAHbBISI METAIbI, T'EACTATBICTBIYHBIA METAJDI,
BAPBISITPAMA, KPBIT'IHI.

AO’eKT JAacjsiiaBaHHsI. PIaJIbHbIS YaCOBBIS IIApari.

IIpagMeT naciaegaBaHHs. JATIPMIHABaHbBIA 1 IeacTaThICTBIYHBIS METabI
nparHa3aBaHHs.

Mbsra npanbl: napayHajdbHbl aHaNI3 BbIHIKAY paOOThl A3TIPMIHABAHBIX 1
reoCTaTUCTUYECKUX METaJay NparHa3aBaHHs Ha NPBIKIAA3€ PIAJIBHBIX 1a3CHbIX.

Metaabl gaciaeABaHHS. METaJbl THOPbIl BeparoAgHacugy 1 MaT3MaTblYHal
CTaTBICTBIKI, TAOPbI1 BBIIIAJKOBBIX Mpal3cay, MaTaMaTbluHAra aHajizy, reaMeTpsbll 1
anreopsl.

ATpbIMaHbIfl BbIHIKI 1 iX HaBi3HA: MepIIacHBl aHAII3 ILIdparay, MparHos
nmdparay Opbl  JAanaMo3€  JITIPMIHABAHBISI 1 T€ACTATBICTBIYHBIX MeTajay,
napayHajlbHbI aHaJli3 JaKJIaJHACII ParHo3ay.

CrtpykTrypa Maricrapckaii apiceprambli. paboTa BBIKIAI3¢HA Ha 62
CTapoOHKax, CKJajaelia 3 pasuzenay “YBoms3iHbl’, “AryiibHas XapaKTapbICThIKA
paboThI”’, YaThIpox TIay, pazmsenay “3akmoudsHHe” 1 “Cric BBIKAPHICTAHBIX
KpbIHI” 3 17 an3iHak, TpoX MpbIKIaJaHHSIY.



GENERAL DESCRIPTION OF WORK

Keywords: TIME SERIES, FORECASTING, DETERMINATED
METHOD, GEOSTATISTICAL METHOD, VARIOGRAMM, KRIEGING.

The object of study: real time series.
Subject of research: deterministic and geostatistical forecasting methods.

Objective: comparative analysis of the results of the work of deterministic
and geostatistical forecasting methods based on the example of real data.

Research methods: methods of probability theory and mathematical
statistics, theory of random processes, mathematical analysis, geometry and
algebra.

The obtained results and their novelty: primary analysis of series, forecast
of series using deterministic and geostatistical methods, comparative analysis of
forecast accuracy.

The structure of the thesis: the total volume of the thesis comprises 62
pages. The master's thesis consists of an introduction, summary, four chapters,
conclusions and bibliography of 17 sources, three applications.



