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PE®EPAT

JunomHuas pa6ora, 47 c., 32 wutrroctpanuu, 1 Tabnuia, 7 ICTOYHUKOB.

Kuarwuesbie ciioBa: Knacrep-ananu3, Bpemennsie psasl, Ouenku FOna-Yoxkepa,
KoneuHble pazHocCTH.

O0bexT HMccaenoBanuss — MeTonbl CBEACHHSI HECTAIMOHAPHOTO BPEMEHHOTO
psiza K CTAllMOHAPHOMY € AAJIBHEHIINM KJIACTEP-aHAIA30M.

Hean pa6orsl — [IpoBepka pabOTHI aJropuT™Ma CBEACHHUS HECTAIIMOHAPHOTO
BPEMEHHOTO Psijia K CTallMOHAPHOMY.

MeToabl MCCJIeI0BAHUS — TEOPUS IPOTPAMMUPOBAHHUS, TEOPHUS BEPOSATHOCTEM,
aHaJlu3 BPEMEHHBIX PSJIOB.

B pe3ysbTaTe ucciaenoBaHus pa3padoTaHa KOMITBIOTEPHAS ITporpamMmma,
TI03BOJISIONIAS OIIEHUTD APPEKTUBHOCTH BEIOPAHHOTO aJITOPUTMA.

OobsacThI0 NpUMEHEeHUNA: DKOHOMETpUKA, buomerprka, CUCTEMHBIN aHAIN3.



PODEPAT

Jeimmomnas pabora, 47 c. , 32 umroctpanpli, 1 Tabmima, 7 KpeIHiL.

KirouaBbisi CJ10BBI: KJIacTap-aHalli3, 4acoOBBIA dpari, amdHki KOma-Yokepa,
KaHYaTKOBBISI PO3HACIII.

AD'eKT AacjaeaaBaHHA — METaabl 3BECTKI HCCTalbIAHAPHAIl'da YacoBara mspary
Ja CTalblsiHapHara 3 JlaJIeHIIBIM KJIaCTap'aHaJ'Ii3aM.

Mbra nacaenaBanns — [IpaBepka npanbl arapbITMy 3BECTKI
HEeCTallbISIHApHAra yacoBara Ispary Jia cTalplsiHapHara.

Metaapbl 1aciaeraBaHHs — TOOPBIS MparpaMaBaHHs, TA0pbIs BeparojaHacisy,
aHaJll3 YacoOBBIX ILIdparay.

Y BbIHIKY JacjiefaBaHHs pacrpaliaBaHa KaMIlyTapHas rnparpama,
sKasi Ja3Bajisie alaHiib 3(eKThIYHACIh adpaHara ajarapbiTMYy.

BoOaacui ykbIBaHHA: SKaHAMETphIKa, bismeTpoika, CiCTAMHBI aHATI3.



ABSTRACT

Diploma, 47 p., 32 figures, 1 table, 7 sources.

Keywords: Cluster analysis, Time series, Yule-Walker estimates, Finite
differences.

Research objects — methods of reducing a non-stationary time series to a
stationary one with further cluster analysis.

Research Objective — to verify the operation of the algorithm for reducing a
non-stationary time series to a stationary one.

Research methods — programming theory, probability theory, time series
analysis.

As a result of the research, a computer program
has been developed to evaluate the effectiveness of the chosen algorithm.

Areas of application: Econometrics, Biometrics, System analysis.



