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MO/JEJIMPOBAHUE, AHAJIN3 BPEMEHHbBIX PAIOB,
SKOHOMETPUYECKUE MOJIEJIA, CPABHUTEJILHBINM AHAJIN3 MOJEJIEN,
I[MPOI'HO3NPOBAHME ®UHAHCOBBIX TAHHBIX, MOAEJIN ARMA.

Obvexm uccredoéanusi — MOACAM JJid aHAIM3a U IPOTHO3UPOBAHUS
(MHAHCOBBIX JIAHHBIX.

Lenv pabomer - ucCclieOBAaHUE U CPABHEHUE PA3IMUHBIX MOJIeNIe BPEMEHHBIX
PSAZOB ISl aHAJIU3a U MPOTHO3UWPOBAHUS (PMHAHCOBBIX JAHHBIX, BKJIIOYAS METO/IbI
OIIEHKM HX TapaMeTpoB, MPOBEPKY HA CTAllMOHAPHOCTb, ABTOKOPPEISILHUIO U
IPUMEHEHUE MOJEIIEN CKOIB3SIIETO CPEAHETO, ABTOPETPECCHH U SKCIIOHEHIIMAIBHOTO
CIUIAKMBAHUSI, C I1EJbl0 ompeneieHus HauOosnee 3PEGEeKTUBHBIX TMOIXOI0B IS

IMPAKTUYCCKOI0 UCITIOJIL30BaHH B CI)I/IHEIHCOBOM aHaJIn3c€.

B xozme paboThl paccMaTpHUBAIOTCA pa3iIMYHbIE MOJEIU Ul aHaliu3a U
MPOTHO3UPOBAHUSA  (PUHAHCOBBIX  JAHHBIX, BKJIOYasi OJKOHOMETPUYECKUE U
cTaTucTuieckue Metoapl. Ocoboe BHUMaHHUE YIEISETCs TOJIMHOMUAIILHOMY TPEHTY U
ADF-tecty 1u1si IpOBEPKHU Ha CTAlIMOHAPHOCTH Mpolecca. Takke MpOBOIUTCS aHAIN3
ABTOKOPPEJSIIIMOHHOM M YacTHOM aBTOKOppensuuoHHOM (yHkuwmit. B pabote
HCCIIEYIOTCSI MOJEIN CKOJIb3sllero cpeanero MA(Q) ¢ MCHOJIb30BaHHEM METOJIOB
OLICHKM [apaMEeTpPOB, TAaKUX KaK pEIICHHE HEJIWHEWHOM CHUCTEMbl U METOA
MaKCUMAaJIbHOTO TMPaBAOMOA00Us, a TakkKe aBToperpeccuoHHbie mMoaenu AR(p) u
MOJIEIM  aBTOperpeccuu-ckomp3smiero cpeaHero ARMA(p, q). Kpome Toro,

paccMaTpuBacTCAa METOA ﬂBOﬁHOFO OKCIIOHCHIIHMAJIBbHOT'O CIJIa’KUBAaHU.

PC3YJIBTaTOM pa6OTBI ABIBLICTCA HaXOXIACHHUC OIITMMAJIbBHBIX MOI[CJ'ICI;'I "

mapamMCcTpoB JII aHaJIM3a (1)I/IHaHCOBBIX JaHHBIX, YCTAHOBJICHUC 3aBUCUMOCTU



TOYHOCTHU M YCTOWYMBOCTH MPOTHO30B OT PA3JIMYHBIX XapAKTEPUCTUK MOJEIIEH.
OO05acThI0 NMPUMEHEHUS SBIISIOTCS MOJEIM M METOJbI, UCHOJIb3yEMbIE s
aHaJIM3a U MPOTHO3UPOBAHUS (PUHAHCOBBIX JAHHBIX, YTO CIIOCOOCTBYET ONTUMU3ALIU

MPOLIECCOB (PMHAHCOBOTO aHATN3a U MPUHATHUS PELICHUH Ha (PUHAHCOBBIX PHIHKAX.
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The object of the study is models for analyzing and forecasting financial data.

The purpose of the work is research and comparison of various time series
models for the analysis and forecasting of financial data, including methods for
estimating their parameters, testing for stationarity, autocorrelation and the use of
moving average, autoregression and exponential smoothing models, in order to

determine the most effective approaches for practical use in financial analysis.

The work examines various models for analyzing and forecasting financial data,
including econometric and statistical methods. Particular attention is paid to the
polynomial trend and ADF test to check the stationarity of the process. An analysis of
the autocorrelation and partial autocorrelation functions is also carried out. The paper
examines moving average models MA(q) using parameter estimation methods such as
nonlinear system solution and maximum likelihood, as well as autoregressive AR(p)
models and autoregressive moving average ARMA(p, ) models. In addition, the

double exponential smoothing method is considered..

The result of the work is to find optimal models and parameters for analyzing
financial data, establishing the dependence of the accuracy and stability of forecasts

on various characteristics of the models.

The scope of application is models and methods used to analyze and forecast
financial data, which helps to optimize the processes of financial analysis and

decision-making in financial markets.
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