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PE®EPAT

JlunuiomHuast padota, 35 ¢., 9 HCTOUHHUKOB, 1 TIPUITOKEHUE.

KoueBble ciioBa — BPEMEHHOU PSJ1, ITIPOLIECC ABTOPEI'PECCHU,
I[TPOLIECC CKOJIB3AIIEI'O CPEAHEI'O, ITPOLHECC ABTOPEI'PECCHUU —
CKOJIB3AILLIEI'O CPEJHEIO.

OO0bekT uccjie0BaHus — (PUHAHCOBBIE JAHHbIE.

Heab padoThl — riccnea0BaTh (PMHAHCOBBIC JAHHBIE MPU TIOMOIIN MOJIETIEH
BPEMEHHBIX PSJIOB.

Pe3yabTarhl padoThl — Y MOMOIIM ITPOTPAMMHON pealn3alvn U
TEOPETUYECKUX CBEACHUN O BPEMEHHBIX PsilaX IPOBEIECH aHAJIN3 PEAJIbHBIX JaHHBIX.



PODEPAT

Jprmumomuas padota, 35 c., 9 KpeIHil, | IpeIKIagaHHE.

Katouassis ciioBsl — YACOBAI 1IIDPAT, ITPAIIDC ABTOPEI'PECCHUU,
ITPAIIDC CII3IAJIBHAT'A CAPOHAI' A, ITPAIITDC ABTOPEI'PECCHUU—
CJIIBT'AJIbBHAT A CAPDJIHAT A.

A0'eKT naciaenaBaHHs — (piHAHCABBIS Ja/I3CHBIS.

MbTa padoTsl — nacneaBails GpiHaHCABBIA JaA3CHBISA P AaaM03e MaIdIIsy
YaCOBBIX LIdparay.

Bobiniki padoThl — NpkI 1ariaMo3e nmparpaMHai paaiizanbll 1 T9ApITHIYHBIX
3BECTaK a0 YaCOBBIX IIdparax MNpaBe3€Hbl aHa13 PIaJbHBIX 1a3EHBIX.



ABSTRACT

Graduation work, 35 p., 9 sources, 1 appendix.

Keywords — TIME SERIES, AUTOREGRESSIVE PROCESS, MOVING
AVERAGE PROCESS, AUTOREGRESSIVE — MOVING AVERAGE PROCESS.

Object of research — financial data.
Objective — investigate financial data using time series models.

Result — with the help of software implementation and theoretical information
about time series, the analysis of real data was carried out.



